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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
February 2, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the seven months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $22,644,949 Earned Interest Yield 
Total Net Earnings $26,357,976 Pooled Funds 1.924% 
Average Age of Portfolio 30 Days All Funds 1.924% 


Total cost of the securities on hand January 31, 2005 was $2,588,872,750 with a market value of 
$2,597,028,921 plus fixed assets accrued earnings of $1,108,602. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of January 31, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of January 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on January 31, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
January 2005. 


Very truly yours, 


C 


José Cisneros 
Treasurer 


Enc. =a 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


P20 RUT Orb ero 
1/01/05 THROUGH 


ASSETS 
4,372,154.91 
5, 148,361.47 
2,665;.33:3,,0779 72 
2.274 
27588; 772; 150.41 
2,588,803,049.17 
2.258 
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1/31705 


ASSETS 


100,000.00 
2.286 
100,000.00 
100,000.00 
3.042 
166.00 


166.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
02/01/05 08:01:20 
TOTAL 


A S125 2 LG 
5,148,555.64 
28665 :43:8 07:9. 71: 
2.274 

27908, 902,100.41 
2,588 903,049.17 
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SUMMARY DESCRIPTION 


91 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


(COM Una Nee ie ak OF SAN BRA NIC Ll SC..0 


DANIEL DALY 415 - 
INVESTMENT INVENT O 


525) 4 = 
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INVESTMENTS OUTSTANDING AS OF 1/31/05 


MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN 

RATE 

UB. 998:(C) 2.023 
22.0186) 1859 
19.57% (C) 2.200 
22.16%(C) 2.298 
2.69% (C) 1°.:95:0 
23.76%(C) 2.294 
10.32% (C) 2.3158 
-00%(C) 3.000 
REPORT TOTALS S=So5 
ASSETS FIXED 2.207 


TRDNG 
YIELD 


448 7 


98.603 


99.548 


99.761: 


99.334 


99.521 


100.017 


100.000 


RUN: 


PAR VALUE 
SHARES 


495,000,000.00 

66,000,000.00 
509,000,000.00 
575,000,000.00 

70,000,000.00 
618,000,000.00 
267,000,000.00 


100,000.00 


PAGE: 
02/02/05 00:00: 


BOOK VALUE 


AQT, 154: 295... 
65,077, 852... 
506,700,094. 
573. ,623:;,05 7. 
69;,533;,625:- 
615.,03:;7 ,9:69 - 
267,045,856. 
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INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 40237 UNITED STATES TREAS BILLS 
08/05/04 02/03/05 
A 40372 UNITED STATES TREAS BILLS 
09/30/04 02/10/05 
A 40321 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40322 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40323 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40324 UNITED STATES TREAS BILLS 
09/22/04 02/24/05 
A 40454 UNITED STATES TREAS BILLS 
11/30/04 02/24/05 
A 40455 UNITED STATES TREAS BILLS 
11/30/04 02/24/05 
A 40456 UNITED STATES TREAS BILLS 
11/30/04 02/24/05 
A 40522 UNITED STATES TREAS BILLS 
01/27/05 02/24/05 
A 40471 TREASURY BILLS 
12/06/04 03/10/05 
A 40504 TREASURY BILLS 
01/11/05 05/05/05 
A 40505 TREASURY BILLS 
01/11/05 05/05/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
A 40051 T NOTE(99.31) 
03/08/04 06/30/05 
A 39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 
A 40406 FNMA DISCOUNT NOTES 
10/15/04 02/07/05 
A 40472 FNMA DISCOUNT NOTES 
12/06/04 02/08/05 
A 40516 FNMA DISCOUNT NOTES 
01/21/05 02/08/05 
A 40247 FEDERAL NATL MTG ASSN DISC N 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/05 


MAJOR SORT KEY 


CUSIP BANK FUND 
BROK SAFE 
912795RY9 19 100 
40 000 
912795RZ6 19 100 
40 000 
912795SB8 iO 100 
40 000 
912795SB8 19 100 
40 000 
912795SB8 19 100 
40 000 
912795SB8 9 100 
40 000 
912795SB8 19 100 
40 000 
912795SB8 19 100 
43 000 
912795SB8 19 100 
45 000 
912795SB8 19 100 
43 000 
912795SD4 19 100 
40 000 
912795SM4 1:9 100 
43 000 
912795SM4 19 100 
40 000 

19.02% (M) 
912828BC3 19 100 
40 000 
9128277F3 119) 100 
87 000 

2.53% (M) 
313589BP7 19 100 
40 000 
313589BQ5 19 100 
40 000 
313589BQ5 19 100 
40 000 
313589BR3 19 100 
40 000 


IS ICC# 

CPN RATE PAR/ SHARES 
YTM TR BOOK 
1.6900 25,000,000.00 
Larele2: 2 24,785,454. 86 
1.8200 50,000,000.00 
1.8323 49,663,805.56 
1.8400 50,000,000.00 
1.8547 49,603,888.89 
1.8400 50,000,000.00 
1.8547 49,603,888.89 
1.8400 50,000,000.00 
1.8547 49,603,888.89 
1.8400 30,000,000.00 
1.8547 2:9,.762;, 333.33 
2.1600 25,000,000.00 
2.8 712 24,871,000.00 
2.1600 25,000,000.00 
2.14712 24,871,000.00 
2.1600 25,000,000.00 
2a 722 24,871,000.00 
2.1500 50,000,000.00 
2..153:6 49,916,388.89 
2.-L7:50 40,000,000.00 
2.1874 39 172.833 33:3 
2.4050 25,000,000.00 
2.4235 24,809,604.17 
2.4050 50,000,000.00 
2.4235 49,619,208.33 
2.0230 495,000,000.00 
2.0366 491,754,295.14 
1250 45,000,000.00 
1.1698 44,973,632.82 
3.5000 21,000,000.00 
4.5592 2107, 04 (218:257°5 
1.8587 66,000,000.00 
2.2169 65/07/7485) i537 
1.9800 19,000,000.00 
1.9926 18,879, 825.00 
2.2400 50,000,000.00 
2.2490 49,800,888.89 
2.2400 50,000,000.00 
2.2425 49,944,000.00 
1.8000 49,000,000.00 
1.8161 48,566,350.00 


O 


4-1°5 = 5 54 = 4 4 8.7 


MARKET VALUE 
MARKET PRICE 
25,000,000.00 
100.0000000000 
49,984,375.00 
99.96875000000 
49,937,500.00 
99.87500000000 
49,937, 500.00 
99.87500000000 
49,937,500.00 
99.87500000000 
29,962,500.00 
99.87500000000 
24,968,750.00 
99.87500000000 
24,968,750.00 
99.87500000000 
24,968,750.00 
99.87500000000 
49,937,500.00 
99.87500000000 
39,912,500.00 
99.78125000000 
24,843,750.00 
99.37500000000 
49,687,500.00 
99.37500000000 
494,046,875.00 
99.80744900000 


44,732,812.50 
99.40625000000 
21,098,437.50 
100.4687500000 
65,831,250.00 
99.74431800000 


18,994,458. 33 
99 ..970:833:3333'3 
49,982,986.11 
99 .96597222222 
49,982,986.11 
99% 96597222222 
48,980,944.44 
99 96d aaa 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
212,187.50 
SUNGARD 
313,444.44 
SUNGARD 
337,/393233 
SUNGARD 
237333233 
SUNGARD 
337,333.33 
SUNGARD 
202,400.00 
SUNGARD 
94,500.00 
SUNGARD 
94,500.00 
SUNGARD 
94,500.00 
SUNGARD 
14,930.56 
SUNGARD 
137,750.00 
SUNGARD 
35,072.92 
SUNGARD 
70,145.83 
SUNGARD 


44,751.38 
SUNGARD 
158773770 .107 
SUNGARD 


137 19.05-40:0 
SUNGARD 
17 773333.33 
SUNGARD 
JA 222522 
SUNGARD 
414,050.00 
SUNGARD 


02/02/05 


PAGE: 1 
00's 0.0:s:2'7 


UNREALIZED GAIN 
UNREALIZED LOSS 


273071 64 


1 2'51.1010 


-3,722.22 
= SZ a oar 
=3), 722.22 


= 243333 
3), 25.0 ..0:0 


3., 2:5.0:3:00 
3,250.00 
6,180.55 


1, 9166-7 


= 2s 019 


-1,854.16 


217,329).86 
16,261 24 


-240, 820.32 
994,218.75 


994,218.75 
-240,820.32 


128533, 
4,763.89 
4,763.89 
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Cen vie) <C 1080 N.Y. OF SAN PEREAUN Celio 1G 10 
MR DANIEL DA: Ee Y 415 -+554-448/7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 01/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40517 FEDERAL NATL MTG ASSN DISC N 313589BR3 19 100 2.2400 50,000,000.00 49,980,555.56 
01/21/05 02/09/05 40 000 2.2427 49,940,888.89 99.96111111111 
40518 FNMA DISCOUNT NOTES 313589BS1 19 100 2.2400 50,000,000.00 49,978,125.00 
O72. 1015: 0:2'/ 1:0:7'0:'5 40 000 2.2428 49,937,777.78 99.95625000000 
40405 FNMA DISCOUNT NOTES 313589BW2 19 100 1.9900 50,000,000.00 49,968,402.78 
10/15/04 02/14/05 40 000 2.0035 49,662,805.56 99.93680555556 
40473 FNMA DISCOUNT NOTES 313589CN1 19 100 2.3000 50,000,000.00 49,929,513.89 
12/06/04 03/02/05 40 000. °2).3127 49;,725,277.78 .99.85902777778 
40474 FNMA DISCOUNT NOTES 313589CN1 19 100 2.3000 50,000,000.00 49,929,513.89 
12/06/04 03/02/05 40 000 §2:..3427 49,725,277.78 99.85902777778 
40477 FNMA DISCOUNT NOTES 313589CV3 19 100 2.3350 41,000,000.00 40,928,250.00 
12/08/04 03/09/05 87 000 2.3489 40,758,003.19 99.82500000000 
40503 FNMA DISCOUNT NOTES 313589DK6 19 100 2.4100 50,000,000.00 49,878, 4721.22 
01/10/05 03/23/05 43 000 2.4217 49,759,000.00 99.75694444444 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 19.58% (M) 2.1997 509,000,000.00 508,534,208.33 
2.2095 506,700,094.87 99.90848900000 
40491 FEDERAL HOME LOAN DISC NOTES 313385BH8 19 100 2.2200 30,000,000.00 30,000,000.00 
12/22/04 02/01/05 87 000 2.2256 29,924,150.00 100.0000000000 
40506 FEDERAL HOME LOAN DISC NOTES 313385BQ8 19 100 2.2100 50,000,000.00 49,976,666.67 
01/11/05 02/08/05 40 000 2.2138 49,914,055.56 99.95333333333 
40507 FEDERAL HOME LOAN DISC NOTES 313385BQ8 19 100 2.2100 50,000,000.00 49,976,666.67 
01/11/05 02/08/05 40 000 2.2138 49,914,055.56 99.95333333333 
40488 FEDERAL HOME LOAN DISC NOTES 313385BT2 19 100 2.2700 34,000,000.00. 33 Oi pS Soes 3 
12/17/04 02/11/05 40 000 2.2780 33,879,942.22 99.93333333333 
40512 FEDERAL HOME LOAN DISC NOTES 313385BT2 19 100 2.2950 50,000,000.00 49,966,666.67 
01/18/05 02/11/05 40 000 2.2985 49,923,500.00 99.93333333333 
40513 FEDERAL HOME LOAN DISC NOTES 313385BT2 19 100 2.2950 25,000,000.00 24,983,333.33 
01/18/05 02/11/05 40 000 2.2985 24,961,750.00 99.93333333333 
40515 FEDERAL HOME LOAN DISC NOTES 313385BT2 19 100 2.3050 50,000,000.00 49,966,666.67 
01/20/05 02/11/05 89 000 2.3083 49,929,569.44 99.93333333333 
40514 FEDERAL HOME LOAN DISC NOTES 313385BY1 19 100 2.3200 50,000,000.00 49,950,000.00 
01/20/05 02/16/05 89 000 2.3240 49,913,000.00 99.90000000000 
40519 FEDERAL HOME LOAN DISC NOTES 313385CA2 19 100 2.3300 26,000,000.00 25,9710; ,533'233 
01/24/05 02/18/05 40 000 2.3338 25,957,930.56 99.88666666667 
40492 FEDERAL HOME LOAN DISC NOTES S81 33'85CR1 19 100 2.2800 50,000,000.00 49,926,666.67 
12/22/04 02/23/05 87 000 2.2891 49,800,500.00 99.85333333333 
40523 FEDERAL HOME LOAN DISC NOTES 313385CH7 19 100 2.4000 50,000,000.00 49,920,000.00 
01/28/05 02/25/05 40 000 2.4045 49,906,666.67 99.84000000000 
A 40524 FEDERAL HOME LOAN DISC NOTES 313385CH7 19 100 2.4000 50,000,000.00 49,920,000.00 
01/28/05 02/25/05 40 000 2.4045 49,906,666.67 99.84000000000 
A 40525 FEDERAL HOME LOAN DISC NOTES 313385CH7 19 100 2.4000 10,000,000.00 9,984,000.00 
01/28/05 02/25/05 40 000 2.4045 9,981,333.33 99.84000000000 
40478 FEDERAL HOME LOAN DISC NOTES 313385CV6 19 100 2.2950 50,000,000.00 49,880,000.00 
12/08/04 03/09/05 40 000 2.3084 49,709,937.50 99.76000000000 


RUN: 


02/02/05 


PAGE: 2 
00:00:27 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
3.4722:2\: 22 
SUNGARD 

34 222.22 
SUNGARD 
301,263.88 
SUNGARD 
182;,,083:.33 
SUNGARD 
182), 083533 
SUNGARD 
146,261.81 
SUNGARD 

13 63:83:89 
SUNGARD 


75,850.00 
SUNGARD 
64,458.33 
SUNGARD 
64,458.33 
SUNGARD 
98,618.89 
SUNGARD 
44,625.00 
SUNGARD 
2237522550 
SUNGARD 
38,416.67 
SUNGARD 
38,666.67 
SUNGARD 
13,462.22 
SUNGARD 
12:977833'2.33 
SUNGARD 
137333533 
SUNGARD 
137333233 
SUNGARD 
2,666.67 
SUNGARD 
175, 322.50 
SUNGARD 


UNREALIZED LOSS 


5,444.45 
6,125.00 
4,333.34 
22,252). 1:8 
AL pO ho 
2:3:7.985..0:0 


45,833.33 


-1,847. 
-1,847 22 
S22 
=17 453.33 
S129 A 
-1,319.44 
=, 666.67. 
-859.45 
-3,666.66 
-00 

-00 


.00 


=5,,250)./00 
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Cor TY COU Ne aay F SAN FoR ANC IS cc 0 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 01/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 22.12%(M) 2.2982 575,000,000.00 574,398,533.34 
2.3038 573,623,057.51 99.89539700000 
40390 FEDL HOME LN MTG CORP DISC N 313397BL4 19 100 1.9500 50,000,000.00 49,990,000.00 
10/04/04 02/04/05 87 000 1.9631 49,666,875.00 99.98000000000 
40391 FEDL HOME LN MTG CORP DISC N 313397BL4 19 100 1.9500 20,000,000.00 19,996,000.00 
10/04/04 02/04/05 87 000 1.9631 19,866,750.00 99.98000000000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 2.69% (M) 1.9500 70,000,000.00 69,986,000.00 
1.9631 69,533,625.00 99.98000000000 
40429 BOA CP 0660P0P72 19 100 2.2200 50,000,000.00 49,979,166.67 
11/12/04 02/07/05 40 000 2.2320 49,731,750.00 99.95833333333 
40428 BOA CP 0660P0P80 19 100 2.2200 50,000,000.00 49,975,694.44 
11/12/04 02/08/05 40 000 2.2321 49,728,666.67 99.95138888889 
40468 US BANK CP 91160AP89 19 100 2.2600 25,000,000.00 24,987,847.22 
12/01/04 02/08/05 44 000 2.2698 24,891,708.33 99.95138888889 
40479 BOA CP 0660P0P80 19 100 2.3000 50,000,000.00 49,975,694.44 
12/14/04 02/08/05 40 000 2.3083 49,821,111.11 99.95138888889 
40426 BOA CP 0660P0P98 19 100 2.2200 50,000,000.00 49°,:9'7'2) 222222 
11/12/04 02/09/05 40 000 2.2323 49),.725,,583..33 99.94444444444 
40427 BOA CP 0660POPA5 19 100 2.2200 50,000,000.00 49,968,750.00 
11/12/04 02/10/05 40 000 2.2324 49,722,500.00 99.93750000000 
40413 BOA CP O0660PO0PE7 19 100 2.1000 50,000,000.00 49,954,861.11 
10/28/04 02/14/05 40 000 2.1134 49,682,083.33  99.90972222222 
40414 BOA CP O660P0PF4 19 100 2.1000 20,000,000.00 19,980,555.56 
10/28/04 02/15/05 40 000 2.1136 19,871,666.67 99.90277777778 
40447 BOA CP 0660POPN7 19 100 2.2600 30,000,000.00 29,956,250.00 
11/19/04 02/22/05 40 000 2.2736 29,821,083.33 99.85416666667 
40508 US BANK CP 91160APN6 19 100 2.4000 38,000,000.00 37,944,583.33 
01/13/05 02/22/05 44 000 2.4064 37,898,666.67 99.85416666667 
40446 BOA CP 0660P0PQ0 19 100 2.2600 30,000,000.00 29,952,083.33 
11/19/04 02/24/05 40 000 2.2738 29,817,316.67 99.84027777778 
40509 BOA CP 0660P0Q71 19 100 2.4600 50,000,000.00 49,881,944.44 
01/13/05 03/07/05 40 000 2.4689 49,818,916.67 99.76388888889 
40482 BOA CP 0660P0Q89 19 100 2.3700 50,000,000.00 49,878,472.22 
12/27/04 03/08/05 40 000 2.3811 49,766,291.67 99.75694444444 
40520 BOA CP 0660P0QG1 19 100 2.4900 50,000,000.00 49,850,694.44 
01/25/05 03/16/05 40 000 2.4986 49,827,083.33 99.70138888889 
40521 BOA CP 0660P0QG1 19 100 2.4900 25,000,000.00 24,925,347.22 
01/25/05 03/16/05 40 000 2.4986 24,913,541.67 99.70138888889 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 23.77% (M) 2.2939 618,000,000.00 617,184,166.64 
2.3048 615,037,969.45 99.86798800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


325,000.00 
SUNGARD 
130,000.00 
SUNGARD 


249,750.00 
SUNGARD 
249,750.00 
SUNGARD 
97, 3:05..56 
SUNGARD 
156,527.78 
SUNGARD 
249,750.00 
SUNGARD 
249,750.00 
SUNGARD 
280,000.00 
SUNGARD 
127 01010730'0 
SUNGARD 
13:9), 3:66:.677 
SUNGARD 
48,133.33 
SUNGARD 
139,366.66 
SUNGARD 
64,916.67 
SUNGARD 
118,500.00 
SUNGARD 
24,208.33 
SUNGARD 
127104. 17 
SUNGARD 


02/02/05 


PAGE: 3 
00:00:27 


UNREALIZED GAIN 
UNREALIZED LOSS 


.00 
=2),,625..10:0 


=25, 333.33 
=—2rea2 23 
=17, D6:6..'6:7, 
-1,944.45 
=3), LAs, de 
-3,500.00 
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= 3), 02d 
-4,200.00 
= 2 26; i: 
-4,600.00 
-1,888.90 
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FRANCISCO 


iS; =- 5. 5,4 = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/05 


FUND 
SAFE 


100 
000 


Crlens Yo 2C OmU aN Day 
MR DANIEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 40487 BOA CD 06050GGBO A) 
12/09/04 02/04/05 40 
A 40484 US BANK CD 90333UDG4 19 
12/09/04 02/08/05 44 
A 40480 BOA CD 06050GHE3 19 
12/20/04 02/11/05 40 
A 40417 BOA CD 06050GGN4 19 
10/29/04 02/17/05 40 
A 40485 US BANK CD 90333UDH2 19 
12/09/04 02/22/05 44 
A 40510 BOA CD 06050GUID3 19 
01/13/05 03/07/05 40 
A 40481 BOA CD 06050GHFO 19 
12/21/04 05/09/05 40 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 10.28% (M) 
A 40511 PUBLIC TIME DEPOSIT 19 
01/15/05 07/16/05 60 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (M) 


GRAND TOTAL 


CPN RATE 
YTM TR 


2.0300 
2.3500 
2.3200 
2.3200 
2.3000 
2.3000 
2.0900 
2.0900 
2.3400 
2.3400 
2.4600 
2.4600 
2.5000 
2.5000 


3.0000 


3.0000 


2.2073 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 


17,000,000.00 
17,045,856. 87 
10,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
267,000,000.00 
267,045,856. 87 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2600100000.00 
2588872750.41 


48 7 


MARKET VALUE 
MARKET PRICE 


16.,:99'9'02.6.. 19 
99.99427168776 

9,999,514 .40 
99.99514403334 
49,996,385 .19 
99'.99277037455 
49,989,297.90 
99.97859580782 
39,995,150.00 
99.98787500021 
49,996,454.67 
99 .99290933967 
49:57.9'73,, 291599 
99.94658397390 
266,949,120.34 
99.98094400000 


98,767.08 
98.76708333333 
98,767.08 
98.76708300000 


2597028920.73 
99.88188600000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


106,405.83 
SUNGARD 
34,800.00 
SUNGARD 
137 7360 2d 
SUNGARD 
275;°1637..89 
SUNGARD 
140,400.00 
SUNGARD 
64,916.67 
SUNGARD 
45,833.33 
SUNGARD 


141.67 
SUNGARD 


02/02/05 
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UNREALIZED GAIN 
UNREALIZED LOSS 


1.8L 0515 


-485.60 
-3,614.81 
=1'0, 702,10 
-4,850.00 
= 3,945.33 


-26,708.01 
7, 810525 
-49,905.85 


1, 2707185..99 
=3757, 869.25 


ed See 
eohis? ; 


Pus Le 1 = 


INVSMT 
NO. 
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SUBTOTAL 


A 40051 
A 39282 


SUBTOTAL 


40406 
40472 
40516 
40247 
40517 
40518 
40405 
40473 
40474 
40477 
40503 


PPP PPP rYryp yp 


SUBTOTAL 


40491 
40506 
40507 
40488 
40512 
40513 
40515 
40514 


PP PP PY Pp 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED STATES 

UNITED STATES 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


(Inv Type) 


TNOTE (9:9. 31) 
T NOTE (95.24) 


(Inv Type) 
FNMA DISCOUNT 


FNMA DISCOUNT 
FNMA DISCOUNT 


TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 
TREAS BILL 


NOTES 
NOTES 
NOTES 


FEDERAL NATL MTG ASSN DI 
FEDERAL NATL MTG ASSN DI 


© ll) XY ./3C OsUaN: Ty Ost SAN 


M R 


912795RY9 
912795RZ6 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SB8 
912795SD4 
912795SM4 
912795SM4 


11 TREASURY BILLS 


912828BC3 
9128277F3 


12 TREASURY NOTES 


313589BP7 
313589BQ5 
313589BQ05 
313589BR3 
313589BR3 
313589BS1 
313589BW2 
313589CN1 
313589CN1 
313589CV3 
313589DK6 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
(Inv Type) 41 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


2222222424 


313385BH8 
313385BQ8 
313385BQ8 
313385BT2 
313385BT2 
313385BT2 
313385BT2 
313385BY1 


FRANCIS CO 


DANIEL DAA Lise 4,1 Si = 5. 534 = 4 4°85 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 1/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 02/03/05 08/05/04 000 1.690 1.712 99.142 
100 02/10/05 09/30/04 000 1.820 1.832 99.328 
100 02/24/05 09/22/04 000 1.840 1.855 99.208 
100 02/24/05 09/22/04 000 1.840 1.855 99.208 
100 02/24/05 09/22/04 000 1.840 1.855 99.208 
100 02/24/05 09/22/04 000 1.840 1.855 99.208 
100 02/24/05 11/30/04 000 2.160 2.171 99.484 
100 02/24/05 11/30/04 000 2.160 2.171 99.484 
100 02/24/05 11/30/04 000 2.160 2.171 99.484 
100 02/24/05 01/27/05 000 2.150 2.154 99.833 
100 03/10/05 12/06/04 000 2.175 2.187 99.432 
100 05/05/05 01/11/05 000 2.405 2.423 99.238 
100 05/05/05 01/11/05 000 2.405 2.423 99.238 
18.99% (C) 2:,023 2:037 -99..344 
100 06/30/05 03/08/04 000 1.125 1.170 99.941 
100 11/15/06 05/15/02 000 3.500 4.559 95.734 
2) SABE) 1.859 2.217 98.603 
100 02/07/05 10/15/04 000 1.980 1.993 99.368 
100 02/08/05 12/06/04 000 2.240 2.249 99.602 
100 02/08/05 01/21/05 000 2.240 2.243 99.888 
100 02/09/05 08/16/04 000 1.800 1.816 99.115 
100 02/09/05 01/21/05 000 2.240 2.243 99.882 
100 02/10/05 01/21/05 000 2.240 2.243 99.876 
100 02/14/05 10/15/04 000 1.990 2.004 99.326 
100 03/02/05 12/06/04 000 2.300 2.313 99.451 
100 03/02/05 12/06/04 000 2.300 2.313 99.451 
100 03/09/05 12/08/04 000 2.335 2.349 99.410 
100 03/23/05 01/10/05 000 2.410 2.422 99.518 
19.57% (C) 2.200 2.210 99.548 
100 02/01/05 12/22/04 000 2.220 2.226 99.747 
100 02/08/05 01/11/05 000 2.210 2.214 99.828 
100 02/08/05 01/11/05 000 2.210 2.214 99.828 
100 02/11/05 12/17/04 000 2.270 2.278 99.647 
100 02/11/05 01/18/05 000 -2.295 2.299 99.847 
100 02/11/05 01/18/05 000 2.295 2.299 99.847 
100 02/11/05 01/20/05 000 2.305 2.308 99.859 
100 02/16/05 01/20/05 000 2.320 2.324 99.826 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
40,000,000.00 
25,000,000.00 
50,000,000.00 


45,000,000.00 
21,000,000.00 


19,000,000.00 
50,000,000.00 
50,000,000.00 
49,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
41,000,000.00 
50,000,000.00 


30,000,000.00 
50,000,000.00 
50,000,000.00 
34,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


PAGE: 1 


02/02/05 


00:00:25 


BOOK VALUE 


24,785,454. 86 
49,663,805.56 
49,603,888.89 
49,603,888.89 
49,603,888.89 
2:9), 762:, 333'..3:3 
24,871,000.00 
24,871,000.00 


24,871,000.00 
49,916,388.89 
39),7 72,833.33 
24,809,604.17 
49,619,208.33 


44,973,632.82 
20,104,218.75 


18,879,825.00 
49,800, 888.89 
49,944,000.00 
48,566,350.00 
49,940,888.89 
49,937,777.78 
49,662,805.56 
AD, H25 2h. LS 
49 A257 207 «18 
40,758,003.19 
49,759,000.00 


29,924,150.00 
49,914,055.56 
49,914,055.56 
33,879,942.22 
49,923,500.00 
24,961,750.00 
49,929,569.44 
49,913,000.00 
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NO. 


PPP YP YP YP 
a 
o 
on 
iS) 
we 


SUBTOTAL 


A 40390 
A 40391 


SUBTOTAL 


40429 
40428 
40468 
40479 
40426 
40427 
40413 
40414 
40447 
40508 
40446 
40509 
40482 
40520 
40521 


I a a a a a od 


SUBTOTAL 


40487 
40484 
40480 
40417 
40485 
40510 
40481 


Ct et et a a 


SUBTOTAL 


A 40511 


DESCRIPTION 

FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
(Inv Type) 


FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 


(Inv Type) 
BOA CP 

BOA CP 

US BANK CP 
BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

US BANK CP 
BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 
(Inv Type) 81 COMMERCIAL 
BOA CD 

US BANK CD 
BOA CD 

BOA CD 

US BANK CD 
BOA CD 

BOA CD 
(Inv Type) 91 NEGOTIABLE 


PUBLIC TIME DEPOSIT 


Cee o/c O: 


MR 


313385CA2 
313385CF1 
313385CH7 
313385CH7 
313385CH7 
313385CV6 


313397BL4 
313397BL4 


44 FMC DISCOUNT NOTES 


0660P0P72 
0660P0P80 
91160AP89 
0660P0P80 
0660P0P98 
O0660POPA5 
O0660POPE7 
0660P0PF4 
0660POPN7 
91160APN6 
0660P0PQ0 
0660P0Q71 
0660P0Q89 
0660P0QG1 
0660P0QG1 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


PAPER DISC 


06050GGBO0 
90333UDG4 
06050GHE3 
06050GGN4 
90333UDH2 
06050GUD3 
06050GHFO0 


CEDLS 


100 
100 
100 
100 
100 
100 
100 


100 


UN 2t Y 


O F S) 


DALY 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
02/18/05 01/24/05 
02/23/05 12/22/04 
02/25/05 01/28/05 
02/25/05 01/28/05 
02/25/05 01/28/05 
03/09/05 12/08/04 
22.16%(C) 
02/04/05 10/04/04 
02/04/05 10/04/04 
2:,69%(C) 
02/07/05 11/12/04 
02/08/05 11/12/04 
02/08/05 12/01/04 
02/08/05 12/14/04 
02/09/05 11/12/04 
02/10/05 11/12/04 
02/14/05 10/28/04 
02/15/05 10/28/04 
02/22/05 11/19/04 
02/22/05 01/13/05 
02/24/05 11/19/04 
03/07/05 01/13/05 
03/08/05 12/27/04 
03/16/05 01/25/05 
03/16/05 01/25/05 
23.76% (C) 
02/04/05 12/09/04 
02/08/05 12/09/04 
02/11/05 12/20/04 
02/17/05 10/29/04 
02/22/05 12/09/04 
03/07/05 01/13/05 
05/09/05 12/21/04 
10.32% (C) 
07/16/05 01/15/05 


AN FRANC 
Qo 5-55.54 — 

INVENTORY 

1/31/05 
CUPN TRDNG 
PURP RATE YIELD 
000 2.330 ~2.334 
000° 2.280: <25289 
000 2.400 2.404 
000 2.400 2.404 
000 2.400 2.404 
000° 2:295 2.308 
2.298 2.304 
000 1.950 1.963 
000 1.950 1.963 
14,950! .* 1y59'6:3 
000 2.220 2.232 
000 2.220 2.232 
000 2.260 2.270 
000 2.300 2.308 
000 2.220 2.232 
000 2.220 2.232 
000 2.100 2.113 
000 2.100 2.114 
000 2.260 2.274 
000 2.400 2.406 
000 2.260 2.274 
000 2.460 2.469 
000 2.370 2.381 
000 2.490 2.499 
000 2.490 2.499 
2.294 2.305 
000 2.030 2.350 
00.05 4223205 °2::3:20 
000 2.300 2.300 
000 2.090 2.090 
000 2.340 2.340 
000 2.460 2.460 
000 2.500 2.500 
2.3458 2.3318 
000 3.000 3.000 


EesSieGeO 


448 7 


99.838 
996.02: 
99.813 
99.813 
99.2813 
99.420 


99.334 


99.445 
99.364 
99'.35:8 
99.404 
99). 1:33 
99:53:91 
99.638 
99:°.533 
99.654 
99.654 


100.270 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


26,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 


50,000,000.00 
20,000,000.00 


50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
30,000,000.00 
38,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


17,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 


02/02/05 


PAGE: Z 
00:00:25 


BOOK VALUE 


25,957,930.56 
49,800,500.00 
49,906,666.67 
49,906,666.67 
9,981), 333°°33 
49,709,937 .50 


49,666,875.00 
19,866,750.00 


49,731,750200 
49,728,666.67 
24,891,708.33 
49,821,171 -12 
49,725,,583.33 
49,722,500.00 
49,682,083.33 
19,871,666.67 
2:9, 821,,083..33 
37,898,666.67 
2:97 817 316.567 
49,818,916.67 
49), 766,291: 67 
49,827,083.33 
24,913,541.67 


17,045,856. 87 
10,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
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Ct te Ye 3G. Oru) Ney OF SAN WR ANAC LSC 710 
MorRiate DANTEL Di AD ¥ Apel) Sman Sae 5) as AGA Ors] PAGE: S| 
(SIRPT} INVESTMENT iN V EN’? 0 RY RUN: 02/02/05 00:00:25 
INVESTMENTS OUTSTANDING AS OF 1/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 3.000 3.000 100.000 100,000.00 100,000.00 
REPORT TOTALS a a a ee re ee ee es ee eee one 


ASSETS FIXED 22207 2,227 99.568 2,600; 1200,000.00° 2,588,.872,750 41 
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GrIsevy 7 COU ND Y OF SAN BeRPAL NGC 7 CeO 
MR; DaAN feb G DAL ¥ AGS: = 5 54-=—"404 58.57 PAGE: 1 
(SIRP) INVESTMENT INVENTORY RUN: 02/02/05 00:00:25 
INVESTMENTS OUTSTANDING AS OF 1/31/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40511 PUBLIC TIME DEPOSIT 100 07/16/05 01/15/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100 .00%(C) 3.000 3.000 100.000 100,000.00 100,000.00 


REPORT TOTALS Sesees= SsSSse5 SSSSSse5 =H SSSSSSSSeSsaaeSea= SS SS SSS SSSSSSSS== 
ASSETS FIXED 3.000 3.000 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


39282 
TEAYWG 
40345 
TEAYWG 
40347 
TEAYWG 
40354 
TEAYWG 
40358 
TEAYWG 
40359 
TEAYWG 
40392 
TEAYWG 
40393 
TEAYWG 
40394 
TEAYWG 
40395 
TEAYWG 
40397 
TEAYWG 
40398 
TEAYWG 
40402 
TEAYWG 
40423 
TEAYWG 
40424 
TEAYWG 
40425 
TEAYWG 
40444 
TEAYWG 
40453 
TEAYWG 
40464 
TEAYWG 
40469 
TEAYWG 
40470 
TEAYWG 
40475 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 
T NOTE (95.24) 


UNITED STATES TREAS BI 


FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
BOA CD 

BOA CD 

FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 
US BANK CP 

US BANK CP 

BOA CP 

WFB CD 

FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


BOA CP 


US BANK CD 


FEDERAL NATL MTG ASSN 


TREASURY BILLS 


Len y / > S- OnU 


c 
MR 
BANK BROK 
CASH DATE 
19 40 
Age] 40 
1:9 43 
i159 43 
19 40 
19 40 
19 40 
19 43 
19 99 
19 99 
19 40 
19 40 
19 43 
19 87 
19 87 
19 87 
19 43 
19 40 
19 40 
19 44 
£9 40 
19 40 


DANIEL 


Ni Py. 
DA 


F 
i ¥ 


SAN 


4 


DETAIL TRANSACTION REPORT - 
01/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


11/15/06 
01/24/05 
01/20/05 
02/01/05 
01/04/05 
02/01/05 
01/04/05 
02/01/05 
01/11/05 
02/01/05 
01/25/05 
02/01/05 
01/04/05 
02/01/05 
01/04/05 
02/01/05 
01/18/05 
02/01/05 
01/12/05 
02/01/05 
01/10/05 
02/01/05 
01/10/05 
02/01/05 
01/11/05 
02/01/05 
01/26/05 
02/01/05 
01/27/05 
02/01/05 
01/28/05 
02/01/05 
01/07/05 
02/01/05 
01/28/05 
02/01/05 
01/31/05 
02/01/05 
01/11/05 
02/01/05 
01/25/05 
02/01/05 
03/17/05 
01/11/05 


01/01/05 


100 


TRADE/ 
SETTLE 


01/25/05 
01/25/05 
01/20/05 
01/20/05 
01/04/05 
01/04/05 
01/04/05 
01/04/05 
01/11/05 
01/11/05 
01/25/05 
01/25/05 
01/04/05 
01/04/05 
01/04/05 
01/04/05 
01/18/05 
01/18/05 
01/12/05 
01/12/05 
01/10/05 
01/10/05 
01/10/05 
01/10/05 
01/11/05 
01/11/05 
01/26/05 
01/26/05 
01/27/05 
01/27/05 
01/28/05 
01/28/05 
01/07/05 
01/07/05 
01/28/05 
01/28/05 
01/31/05 
01/31/05 
01/11/05 
01/11/05 
01/25/05 
01/25/05 
01/11/05 
01/11/05 


TO 


TXN COUPON 
TYP YIELD 


PSAL 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


MAT 


SALE 


3.2500 
S509 
765 
775 
900 
910 
.900 
910 
.950 
950 
.960 
960 
950 
960 
+9595 
965 
960 
1971 
950 
960 
:97:0 
. 980 
000 
. 000 
2955 
964 
140 
+250 
.140 
i150 
140 
115.0 
150 
Hai5i6 
180 
188 
260 
269 
. 200 
200 
.180 
eLiBi7: 
.210 


NNUNNNNNNNNNNNNNNNFPENNPRPRPRPRPRPRPRPRPRPRPRPERPRPRPPRPEPPE B® 


N 
N 
nN 
r= 


FRANCISCO 


ie5) =; 5:5) 4s > 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-6,000,000.00 
-50,000,000.00 
-29,000,000.00 
-13,000,000.00 
-50,000,000.00 
-50,000,000.00 
-42,000,000.00 
-30,000,000.00 
-28,000,000.00 
-25,000,000.00 
-20,000,000.00 
-50,000,000.00 
-50,000,000.00 
-25,000,000.00 
-25,000,000.00 
-25,000,000.00 
-15,000,000.00 
-50,000,000.00 
-50,000,000.00 
-35,000,000.00 
-48,000,000.00 


-30,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-5,744,062.50 

2:55;;93:7 55:0 
-49,720,541.67 
-28,850,005.56 
-12,933,447.22 
-50,000,000.00 
-50,000,000.00 
-41,792,975.00 
-29,853,375.00 
-27,841,457.78 
-24,867,291.67 
=1:9,,89'7;, 122.22 
-50,000,000.00 
-49,758,340.28 
-24,888,541.67 
-24,887,055.56 
-24,885,569.44 
-14,955,208.33 
=49), 818), 3:3'3'..33 
-49,805,388.89 
-35,000,000.00 
-47,843,040.00 


=2'9)) 8l5) :83'333 
184,166.67 


PAGE: i 
RUN: 02/02/05 00:00:23 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-41,187.85 
-279,458.33 
-149,994.44 

=66;,,552'.78 
-281,666.67 
=329 , 222.22 
-207,025.00 
-146,625.00 
-158,542.22 
=1'3:277, 1:0'8)..3:3 
-102,877.78 
=2164;, 22151 1 
=2'41 659); 7/2 
=111,458...33 
-112,944.44 
-114,430.56 

-44,791.67 
=181 666.67 
=194) 60d 241 

-87,694.44 
-156,960.00 


-64,458.33 


SETTLEMENT 


-294,843.75 
6,080,094.10 


50,000,000.00 
29,000,000.00 
13,000,000.00 
50,281,666.67 
5:0),.3:2:1 222) .22 
42,000,000.00 
30,000,000.00 
28,000,000.00 
25,000,000.00 
20,000,000.00 
507-261, 217 0 
50,000, 000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
35,087,694.44 
48,000,000.00 
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* ACTIVE TRANSACTIONS * 


40486 
TEAYWG 
40489 
TEAYWG 
40490 
TEAYWG 
40496 
TEAYWG 
40497 
TEAYWG 
40498 
TEAYWG 
40499 
TEAYWG 
40500 
TEAYWG 


TEAYWG 
40501 
TEAYWG 


TEAYWG 
40502 
TEAYWG 


TEAYWG 
40503 
TEAYWG 
40504 
TEAYWG 
40505 
TEAYWG 
40506 
TEAYWG 
40507 
TEAYWG 
40508 
TEAYWG 
40509 
TEAYWG 
40510 
TEAYWG 
40512 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FMC DISCOUNT NOTES 


BOA CD 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


US BANK CP 


BOA CP 


BOA CD 


FEDERAL HOME LOAN DISC 


Clara 6/2 1C- On, 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 87 

1:9 87 

alg?) 40 

1:9 40 

19 40 

19 40 

40 

19 40 

40 
19 40 
40 

19 43 

19 43 

19 40 

19 40 

19 40 

1:9 44 

159 40 

159 40 

19 40 


DANIEL 


NE de®: 
DA 


F 
Ley. 


SAN 
4 


DETAIL TRANSACTION REPORT - 
01/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


01/31/05 
02/01/05 
01/11/05 
02/01/05 
01/18/05 
02/01/05 
01/21/05 
02/01/05 
01/13/05 
02/01/05 
01/13/05 
02/01/05 
01/13/05 
02/01/05 
01/21/05 
01/11/05 


02/01/05 
01/20/05 
01/11/05 


02/01/05 
01/19/05 
01/11/05 


02/01/05 
03:/.23:/05 
02 /1270'5 
05/05/05 
01/11/05 
05/05/05 
01/11/05 
02/08/05 
01/11/05 
02/08/05 
015/25/05 
02/22/05 
01/21/05 
03/07/05 
01/21/05 
03/07/05 
01/21/05 
02/11/05 
01/21/05 


01/01/05 


100 


TRADE/ 
SETTLE 


01/31/05 
01/32/05 
01/12/05 
01/11/05 
01/18/05 
01/18/05 
01/21/05 
01/21/05 
01/13/05 
01/13/05 
01/13/05 
01/13/05 
01/13/05 
01/13/05 
01/04/05 
01/04/05 
01/21/05 
01/21/05 
01/04/05 
01/04/05 
01/20/05 
01/20/05 
01/04/05 
01/04/05 
01/19/05 
01/19/05 
01/10/05 
01/10/05 
01/11/05 
01/11/05 
01/11/05 
01/11/05 
01/11/05 
01/11/05 
01/11/05 
02/17705 
01/13/05 
01/13/05 
01/13/05 
01/13/05 
01/13/05 
01/13/05 
01/18/05 
01/18/05 


TO 


TXN COUPON 
TYP YIELD 
MAT 2.230 
2.230 
MAT 2.330 
2.330 
MAT 2.220 
2.224 
MAT 2.260 
2.264 
MAT 1.740 
1.741 
MAT 1.740 
1.741 
MAT 1.740 
1.741 
PURC 2.180 
2.182 
MAT 2.180 
2:31:82 
PURC 2.180 
2.182 
MAT 2.180 
2.182 
PURC 2.180 
24:82 
MAT 2.180 
2.182 
PURC 2.410 
2.422 
PURC 2.405 
2.423 
PURC 2.405 
2.423 
PURC 21210 
2.214 
PURG 2732/10 
2.214 
PURC 2.400 
2.406 
PURC 2.460 
2.469 
PURC 2.460 
2.460 
PURGS 22295 
2129/9) 


Be ROAGN CC] LS C-0 


1.5) = 5004 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-45,000,000.00 
-44,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-12,000,000.00 

50,000,000.00 
-50,000,000.00 

50,000,000.00 
-50,000,000.00 

50,000,000.00 


-50,000,000.00 


50,000,000.00° 


25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
38,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-44,855,050.00 
-44,000,000.00 
-49,916,750.00 
-49,921,527.78 
-49,958,916.67 
-49,958,916.67 
-11,990,140.00 


49,948,527.78 
-51,472.22 
-49,948,527.78 


49°7951.,,.5551. 56 
-48,444,44 
=4'9,,954.,555...56 


49,954,583.33 
-45,416.67 
-49,954,583.33 


49,759,000.00 
-241,000.00 
24,809,604.17 
=1'9.0',3.95\..83 
49,619,208.33 
=3 90,799) 617 
49,914,055.56 
-85,944.44 
49,914,055.56 
-85,944.44 
37,898,666.67 
= 1017.3 33% 33 
49,818,916.67 
-181,,083:..33 
50,000,000.00 


49,923,500.00 
-76,500.00 


PAGE: 2 

RUN: 02/02/05 00:00:23 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-144,950.00 
-71,194.44 
-83,250.00 
=18,4725..2 2 
=41 7083-33 
-41,083.33 


-9,860.00 


-51,472.22 


-48,444.44 


-45,416.67 


45,000,000.00 
44,071,194.44 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
12,000,000.00 
-49,948,527.78 
50,000,000.00 
=49,,951,555.56 
50,000,000.00 
-49, 954,583.33 
50,000,000.00 
-49,759,000.00 
-24,809,604.17 
-49,619,208.33 
-49, 914,055.56 
=49), 914,055.56 
-37,898,666.67 
=49 81:8), 916. 6:7, 
-50,000,000.00 


-49,923,500.00 
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* ACTIVE TRANSACTIONS * 


40513 
TEAYWG 
40514 
TEAYWG 
40515 
TEAYWG 
40516 
TEAYWG 
40517 
TEAYWG 
40518 
TEAYWG 
40519 
TEAYWG 
40520 
TEAYWG 
40521 
TEAYWG 
40522 
TEAYWG 
40523 
TEAYWG 
40524 
TEAYWG 
40525 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FEDERAL NATL MTG ASSN 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


BOA CP 


BOA CP 


UNITED STATES TREAS BI 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


Coie Y 3/- C20 USN y 


MR 
BANK BROK 
CASH DATE 

19 40 

19 89 

19 89 

a, 40 

19 40 

19 40 

19 40 

1:9 40 

19 40 

1g 43 

1:9 40 

19 40 

19 40 


OF SAN ER A NG iS e20 


DANIEL DALY 4°15 =)5°5 .4 = 4-4-8 7 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
01/01/05 TO 01/31/05 RUN: 02/02/05 00:00:23 
SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

02/11/05 01/18/05 PURC 2.295 25,000,000.00 24,961,750.00 

01/21/05 02718/05 PRR eS) =3'8:;:2910 0.0 =2.4,,9:64.,.7 5:01:00 

02/16/05 01/20/05 PURC 2.320 50,000,000.00 49,913,000.00 

01/21/05 01/20/05 2.324 -87,000.00 -49,913,000.00 

02/11/05 01/20/05 PURC 2.305 50,000,000.00 49,929,569.44 

01/21/05 01/20/05 2.308 -70,430.56 -49,929,569.44 

02/08/05 01/21/05 PURC 2.240 50,000,000.00 49,944,000.00 

01/21/05 01/21/05 2.243 -56,000.00 -49,944,000.00 

02/09/05 01/21/05 PURC 2.240 50,000,000.00 49,940,888.89 

01/21/05 01/21/05 2.243 = OO pal dee ae: -49,940,888.89 

02/10/05 01/21/05 PURC 2.240 50,000,000.00 49,937,777.78 

01/21/05 01/21/05 2.243 =62,222.22 -49,937,777.78 

02/18/05 01/24/05 PURC 2.330 26,000,000.00 25,957,930.56 

01/24/05 01/24/05 2.334 -42,069.44 =2'97,951 7 93:0'.,.516 

03/16/05 01/25/05 PURC 2.490 50,000,000.00 49,827,083.33 

01/24/05 01/25/05 2.499 =i 2) 916). 617 -49,827,083..33 

03/16/05 01/25/05 PURC 2.490 25,000,000.00 24,913,541.67 

01/24/05 01/25/05 2.499 -86,458.33 = 24 7913, 0415. 67 

02/24/05 01/27/05 PURC 2.150 50,000,000.00 49,916,388.89 

01/27/05 01/27/05 2.154 =83',6L1.. 217 -49,916,388.89 

02/25/05 01/28/05 PURC 2.400 50,000,000.00 49,906,666.67 

01/27/05 01/28/05 2.404 =93', 33:3:..33 -49,906,666.67 

02/25/05 01/28/05 PURC 2.400 50,000,000.00 49,906,666.67 

01/27/05 01/28/05 2.404 =93,,333.33 -49,906,666.67 

02/25/05 01/28/05 PURC 2.400 10,000,000.00 9,,981,,.333.33 

01/27/05 01/28/05 2.404 -18,666.67 =977-9'81), 33:3 433 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 2.320 
( 25) 
SALE 2.224 
( 1) 
PSAL 4.559 
( 1) 
MAT 2.064 


PAR VALUE 


1099000000 


-30,000,000. 
-6,000,000. 


-1161000000. 


.00 


00 


00 


00 


Clr iY (/sC..07U NT) Oo 


FE SAN FRAN €C Is.c¢c 0 


MR. DANIEL DALY GEA 5M: by4., = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/05 TO 01/31/05 


ORIGINAL FACE 
VALUE 


REPORT GRAND TOTALS 
ASSETS 


BOOK VALUE 


1096548270. 86 
=29),815 ,833.33 
-5,744,062.50 


-1158053661.41 


448 7 


PREMIUM/ AMORTIZATION/ 
(DISCOUNT ) (ACCRETION) (INTEREST) 


-2,451,729.14 
184,166.67 


255:;,.93'7..50 


-64,458.33 
-41,187.85 


-3,969,227.47 


PAGE: 4 
RUN: 02/02/05 00:00:23 


(GAIN) / 
LOSS SETTLEMENT 


-1096548270.86 
=2,437.51 29:.882:;,729).47 
-294,843.75 6,080,094.10 


115907655029 
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* ACTIVE TRANSACTIONS * 


INV # DESCRIPTION/ POOL# 
USER MEMO 

40216 PUBLIC TIME DEPOSIT 
TEAYWG 

40511 PUBLIC TIME DEPOSIT 


TEAYWG 


4487 

PAGE: 5 
RUN: 02/02/05 00:00:24 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

-100,000.00 =56.25 
100,056.25 

100,000.00 

-100,000.00 


Colt Yo 736) OU N: DY OF SAN FoR AN © IS .1¢..0 
MR DANIEL DAL Y¥ 41 See." 5 54 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/05 TO 01/31/05 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
19 60 01/15/05 01/15/05 MAT 152.3910 -100,000.00 
02/01/05 01/15/05 1,350 
19 60 07/16/05 01/15/05 PURC 3.000 100,000.00 
01/21/05 01/15/05 3.000 
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Gol Dey, CLOsU GN y OF SAN FRANCISCO 


MR. DANIEL DALY 4° 5-955 4 = 44-8 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
01/01/05 TO 01/31/05 RUN: 02/02/05 00:00:24 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 3.000 100,000.00 100,000.00 -100,000.00 
( 1) 
MAT 13510 -100,000.00 -100,000.00 =5i6 529) 100 ,056:..25 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
Viarch 2, 2005 
[he Honorable Gavin Newsom The Honorable Board of Supervisors 
Viayor of San Francisco City and County of San Francisco 
‘ity Hall, Room 200 City Hall, Room 244 
Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
an Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


uadies and Gentlemen: 


[his correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


inder management. To highlight the activities of our portfolio during the eight months, the results reflect 
arnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $31,450,487 Earned Interest Yield 
Total Net Earnings $31,437,933 Pooled Funds 2.002% 
Average Age of Portfolio 39 Days All Funds 2.002% 


‘otal cost of the securities on hand February 28, 2005 was $2,645,106,495 with a market value of 
2,649,420,582 plus fixed assets accrued earnings of $941,437. 


n accordance with provisions of California State Government Code Section 53646, we are forwarding 
erewith computer printouts detailing the City’s investment portfolio as of February 28, 2005. These 
nvestments are in compliance with California Code and our statement of investment policy, and provide 
ufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of February 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on February 28, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
February 2005. 


/ery truly yours, 


DOCUMENTS DEP 


josé Cisneros . 


'reasurer MAR 10 2005 
unc. SAN FRANCISCO 
c: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


I 


iT 


¥ OUNT 
D IEL 


Hane: 
AN 


POR TF O Lit 0 
2/01/05 THROUGH 


¥ 
DA 


OE SAN F 
iy 415 


ALL FUNDS 


-------- GOV'T SECURITIES -------- 


ASSETS 
8, 805,538.22 
5,079,723.81 
2,619,598, 262.31 
2.528 
2,645,006,495.31 
2,644,899,479.06 
2.350 


38 79 


381319 


LIABILITIES 


000 


000 


ANC ISC 
5 5 4 4 4 


Sora Til sot Lees 
2/28/05 


RUN: 


~--------- TIME DEPOSITS --------- 


ASSETS 

2:33.33 
100,000.00 
3.042 
100,000.00 
100,000.00 
3.042 
138.00 


138.00 


LIABILITIES 


PAGE: 


03/01/05 07:46: 


8,805,538. 
507-977-957 

2 1619,,69'8 7.2:6.2°: 
2i65 
2,645,106,495. 


2,644,999,479. 
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Carle YC OPU Ne SY OF SAN BE RAN CeLlasSac 70 
MR. DANTIEL DALY 415-+5 54-448 7 PAGE: il 
(SIRPT) INVESTMENT ION V EVN TOR ¥ RUN: 03/02/05 00:01:08 
INVESTMENTS OUTSTANDING AS OF 2/28/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 23 .22%(C) 25461 22476 997398 618,000,000.00 614,282,224 .3:0 
(Inv Type) 12 TREASURY NOTES 2.06% (C) 1.542 1.765 99.176 55,000,000.00 54,547,070.32 
(Inv Type) 41 FNMA DISCOUNT NOTES 16.79% (C) 2.429 2.440 99.550 446,000,000.00 443,992,005.42 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 13:.76%(C) 2:427 2,435 99.693 365,000,000.00 363 ,878,118...05 
(Inv Type) 44 FMC DISCOUNT NOTES 2.48%(C) 2,618 2.632 ~99'454 66,000,000.00 65,637, 952.23 
(Inv Type) 81 COMMERCIAL PAPER DISC 25.43%(C) 2.529 2.538 99.2655 675,000,000.00 67-27 669), ;b 242599 
(Inv Type) 91 NEGOTIABLE C.D.'S 16.26% (C) 2.531. 2.531 100.000 430,000,000.00 430,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT -00%(C) 3.000 3.000 100.000 100,000.00 100,000.00 


ASSETS FIXED 2.465. 2.478 99.624 2,655,100,000.00 2,645,106,495.31 


Lon ¢ as ~ 


A 


A 


IEE 


Cc 
MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40471 TREASURY BILLS 
12/06/04 03/10/05 
40567 TREASURY BILLS 
02/18/05 03/17/05 
40569 TREASURY BILLS 
02/22/05 03/24/05 
40572 TREASURY BILLS 
02/24/05 03/24/05 
40573 TREASURY BILLS 
02/24/05 03/24/05 
40574 TREASURY BILLS 
02/24/05 03/24/05 
40575 TREASURY BILLS 
02/25/05 03/24/05 
40578 TREASURY BILLS 
02/28/05 03/24/05 
40504 TREASURY BILLS 
01/11/05 05/05/05 
40505 TREASURY BILLS 
01/11/05 05/05/05 
40571 TREASURY BILLS 
02/23/05 05/05/05 
40568 TREASURY BILLS 
02/18/05 06/02/05 
40532 TREASURY BILLS 
02/04/05 07/21/05 
40533 TREASURY BILLS 
02/04/05 07/21/05 
40534 TREASURY BILLS 
02/04/05 07/21/05 
40535 TREASURY BILLS 
02/04/05 07/21/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
40051 T NOTE(99.31) 
03/08/04 06/30/05 
39282 T NOTE (95.24) 
05/15/0241 14/51/06 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 
40473 FNMA DISCOUNT NOTES 


A 


12/06/04 03/02/05 


/-€°O Ui Not Y 


DANIEL 


OUF 


DA: LY 
INVESTMENT INVENTORY 


SAN 


AP ds oe 


FRANCIS 
5: 15) 4? = 


WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912795SD4 19 
40 
912795SE2 19 
40 
912795SF9 1:9 
40 
912795SF9 19 
87 
912795SF9 19 
87 
912795SF9 159 
87 
912795SF9 19 
40 
912795SF9 149 
40 
912795SM4 19 
43 
912795SM4 1:9 
40 
912795SM4 19 
40 
912795SR3 19 
40 
912795VH1 159 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795VH1 19 
40 

23.21% (M) 
912828BC3 19 
40 
9128277F3 1:9 
87 

2.07% (M) 
313589CN1 19 
40 


100 
000 
100 
000 


100 
000 


CPN RATE 
YTM TR 


2.3541 
2.3550 
2.3596 
2.4050 
2.4095 
2.4050 
2.4095 
2.4050 
2.4095 
2.4350 
2.4395 
2.4350 
2.4390 
2.4050 
2.4235 
2.4050 
2.4235 
2.5100 
22220 
2.5500 
2.5740 
2.6350 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 


2.4611 
2.4765 


1 2150 


1.5418 


2.3000 
Qo 2i 


PAR/ SHARES 
BOOK 
40,000,000.00 
39),7727:833:.33 
35,000,000.00 
34,938 ,342.50 
33,000,000.00 


32;, 93:97 237250 
50,000,000.00 
49,906,472.22 
50,000,000.00 
49,906,472.22 
50,000,000.00 
49,906,472.22 
20,000,000.00 
19,963,475.00 
40,000,000.00 
39,935,066.67 
25,000,000.00 
24,809,604.17 
50,000,000.00 
49,619,208.33 
40,000,000.00 
39,801,988.89 
10,000,000.00 

9,926,188.89 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
25,000,000.00 
24,694,413.19 
618,000,000.00 
614,282,224.30 


45,000,000.00 
44,973,632.82 
10,000,000.00 

9.,5'73;,43'7..:50 
55,000,000.00 
54,547,070.32 


50,000,000.00 
49, 7/25), 2.18 


Cc 


O 


448 7 


MARKET VALUE 
MARKET PRICE 
39,975,000.00 
99.93750000000 
34,956,250.00 
99.87500000000 
32,948, 437.50 
99.84375000000 
49,921, 875.00 
99 .84375000000 
49,921,875.00 
99.84375000000 
49,921,875.00 
99.84375000000 
19,968,750.00 
99.84375000000 
39,937,500.00 
99.84375000000 
24,882,812.50 
99.53125000000 
49,765,625.00 
99.53125000000 
39,812,500.00 
99.53125000000 
9',.932,, 250.00 
99.31250000000 
49,453,125.00 
98.90625000000 
49,453,125.00 
98.90625000000 
49,453,125.00 
98.90625000000 
24,726,562.50 
98.90625000000 
615,029,687.50 
99.51936700000 


44,746,875.00 
99.43750000000 

9), 996,875.00 
99.96875000000 
54,743,750.00 
99.53409100000 


49,997,569.44 
99.99513888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
205,,416...67 
SUNGARD 
25,131 59.4 
SUNGARD 

NS: el ZS 
SUNGARD 
16. 701-239 
SUNGARD 

M6 7.01539 
SUNGARD 
456,701... 339 
SUNGARD 
5,411.11 
SUNGARD 

2), 10'5:..5'6 
SUNGARD 
81,836.80 
SUNGARD 
163;673:.'61 
SUNGARD 
165 733..33 
SUNGARD 
7,806.94 
SUNGARD 
91,493.06 
SUNGARD 
91,493.06 
SUNGARD 
9171493506 
SUNGARD 
45,746.53 
SUNGARD 


83,908.84 
SUNGARD 
102,486.19 
SUNGARD 


27 AG) D2 tO 
SUNGARD 


03/02/05 


PAGE: 1 
00:: 01:10 


UNREALIZED GAIN 
UNREALIZED LOSS 


2 918. Ok: 
=1.3'6:5,.201 
22a S 

-8,628.47 

-17, 256.94 
6. 2i22ca2 
=2,, 145.083 

=27,,194 45 

-27,194.45 

-27,194.45 

13s, DO 22 


.00 


-226,757.82 
4235,437;.50 


423,437.50 
=22'6, 797.82 
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Cr Tay 7/1200 U0No Ty Our SAN FoR AN C LS CO 
MR DANTIEL DALY 415-55 4-=+4468 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/28/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 40474 FNMA DISCOUNT NOTES 313589CN1 19 100 2.3000 50,000,000.00 49,997,569.44 
12/06/04 03/02/05 40 000 2.3127 49,725,277.78 99.99513888889 
A 40477 FNMA DISCOUNT NOTES 313589CV3 19 100 2.3350 41,000,000.00 40,984,055.56 
12/08/04 03/09/05 87 000 2.3489 40,758 ,003.19 99.9601 07771171 
A 40545 FNMA DISCOUNT NOTES 313589DA8 19 100 2.4200 47,000,000.00 46,970,298.61 
02/10/05 03/14/05 40 000 2.4252 46,898,897.78 99.93680555556 
A 40539 FNMA DISCOUNT NOTES 313589DD2 19 100 2.4400 8,000,000.00 T7998 AN lS 
02/08/05 03/17/05 43 000 2.4461 7,979,939 .78 995 92222222222 
A 40503 FNMA DISCOUNT NOTES 313589DK6 19 100 2.4100 50,000,000.00 49,946,527.78 
01/10/05 03/23/05 43 000 2.4217 49,759,000.00 99.89305555556 
A 40553 FEDERAL NATL MTG ASSN DISC N 313589DY6 ale) 100 2.5000 50,000,000.00 49,914,930.56 
02/11/05 04/05/05 40 000 2.5092 49,,815,972..22 99° 82986171002 
A 40540 FNMA DISCOUNT NOTES 313589EE9 an 100 2.5200 50,000,000.00 49,900,347.22 
02/08/05 04/11/05 87 000 2.5310 49,783,000.00 99.80069444444 
A 40541 FNMA DISCOUNT NOTES 313589EE9 1:9 100 2.5200 50,000,000.00 49,900,347.22 
02/08/05 04/11/05 87 000 2.5310 49,783,000.00 99.80069444444 
A 40554 FNMA DISCOUNT NOTES 313589EN9 V9) 100 2.5400 50,000,000.00 49,880,902.78 
02/11/05 04/19/05 40 000 2.5521 49,763,638.89 99.76180555556 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 16.81% (M) 2.4294 446,000,000.00 445,486,326.39 
2.4403 443,992,005.42 99.88482700000 
A 40546 FEDERAL HOME LOAN DISC NOTES 313385CM6 19 100 2.3800 50,000,000.00 50,000,000.00 
02/10/05 03/01/05 87 000 2.3830 49,937,194.44 100.0000000000 
A 40548 FEDERAL HOME LOAN DISC NOTES 313385CN4 19 100 2.3800 50,000,000.00 49,996,541.67 
02/10/05 03/02/05 87 000 2.3832 49,933, 888.89 99.993'08333333 
A 40561 FEDERAL HOME LOAN DISC NOTES 313385CN4 19 100 2.4100 35,000,000.00 34,3997 (S19) 07 
02/16/05 03/02/05 87 000 2.4123 34,967,197.22 99.99308333333 
A 40547 FEDERAL HOME LOAN DISC NOTES 313385CP9 i) 100 2.3800 50,000,000.00 49,993,083.33 
02/10/05 03/03/05 87 000 2.3833 49,930,583.33 99.98616666667 
A 40478 FEDERAL HOME LOAN DISC NOTES 313385CV6 19 100 2.2950 50,000,000.00 49 912 (333,233 
12/08/04 03/09/05 40 000 2.3084 49,709,937.50 99.94466666667 
A 40564 FNMA DISCOUNT NOTES 313589EE9 19 100 2.5300 30,000,000.00 29,914,925 .00 
02/16/05 04/11/05 40 000 2.5396 29,886,150.00 99.71641666667 
A 40555 FEDERAL HOME LOAN DISC NOTES 313397EP2 19 100 2.5400 50,000,000.00 49, 827,083.33 
02/11/05 04/20/05 87 O00 2.55122 49,760,111.11 99.65416666667 
A 40556 FEDERAL HOME LOAN DISC NOTES 313397ER8 19 100 2.5400 50,000,000.00 49,820,166.67 
02/11/05 04/22/05 87 000 2.5526 49), 753,70595:.256 =-9.9:164033333333 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 13.76%(M) 254273 3650007000200 3:64.451211 77152550 
2.4349 363,878,118.05 99.86896200000 
A 40560 FEDERAL HOME LOAN DISC NOTES 313397EP2 19 100 2.5500 25,000,000.00 24,913,541.67 
02/15/05 04/20/05 40 000 2.5616 24,886,666.67 99.65416666667 
A 40565 FEDERAL HOME LOAN DISC NOTES 313397ER8 19 L100 2.5600 4,000,000.00 37985); 613:533 
02/17/05 04/22/05 40 000) S257 37981 V9I5SNS6 ¥99'56403'3333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
271,527.78 
SUNGARD 

22:0; 722.37 
SUNGARD 
60,029.44 
SUNGARD 
11,386.67 
SUNGARD 

167, 362:11 
SUNGARD 
62,500.00 
SUNGARD 

73:7 5:0:0)10:0 
SUNGARD 
73,500.00 
SUNGARD 
63,500.00 
SUNGARD 


62,805.56 
SUNGARD 
627,805.55 
SUNGARD 
30,459.72 
SUNGARD 
62,805.56 
SUNGARD 
264,562.50 
SUNGARD 
2:7)40'8 2.33 
SUNGARD 
63,500.00 
SUNGARD 
63,500.00 
SUNGARD 


DAY HIGH 
SUNGARD 
37 413.33 
SUNGARD 


03/02/05 
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UNREALIZED GAIN 
UNREALIZED LOSS 


5,330.00 
11,371.39 
2453) .3'3 
20,166.67 
36,458.34 
43,847.22 
43,847.22 


53,5763:.:89 


=152 .77 
=A leet 
=305...516 


=2:,166:.617 
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Cl tT Y¥-7 COU NT ¥ OF SAN BRA Neer ss. CO 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 02/28/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 40570 FMC DISCOUNT NOTES 3133:'97.FS5 1:9 100 2.6700 37,000,000.00 36,°792;,,656..11 
02/22/05 05/17/05 40 000 2.6867 36,769,490.00 99.43961111111 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 2.48% (M) 2.6178 66,000,000.00 65,691,811.11 
2.6323 65,637,952.23 99.53304700000 
A 40509 BOA CP 0660P0Q71 129) 100 2.4600 50,000,000.00 49,978,500.00 
01/13/05 03/07/05 40 000 2.4689 49,818,916.67 99.95700000000 
A 40482 BOA CP 0660P0Q89 19 100 2.3700 50,000,000.00 49,974,916.67 
12/27/04 03/08/05 40 000 2.3811 49,766,291.67 99.94983333333 
A 40520 BOA CP 0660P0QG1 19 100 2.4900 50,000,000.00 49,946,250.00 
02/25/05 03,/16/05 40 000 2.4986 49,827,083.33 99.89250000000 
A 40521 BOA CP 0660P0QG1 1:9 100 2.4900 25,000,000.00 24,973,,125.00 
01/25/05 03:/16/05 40 000 2.4986 24,913,541.67 99.89250000000 
A 40536 US BANK CP 91160AQN5 1:9 100 2.5100 50,000,000.00 49,924,750.00 
02:7:07:/05:. 03,/22705 44 000 2.5175 49,850,097.22 99.84950000000 
A 40542 BOA CP O0660P0QP1 19 100 2.5500 50,000,000.00 49,921,166 '67 
02/08/05 03/23/05 40 000 2.5578 49,847,708.33 99.84233333333 
A 40543 BOA CP 0660P0QP1 19 100 2.5500 50,000,000.00 49,921,166 6:7 
02/08/05 03/23/05 40 000 2.5578 49,847,708.33 99.84233333333 
A 40544 BOA CP 0660PO0QP1 19 100 2.5500 50,000,000.00 49,921,166.67 
02/08/05 03/23/05 40 000 2.5578 49,847,708.33 99.84233333333 
A 40558 BOA CP 0660P0QQ09 19 100 2.5700 50,000,000.00 49,917,583... 33 
02/14/05 03/24/05 40 000 2.5770 49,864,361.11 99.83516666667 
A 40549 DEUTSCHE BANK CP 25153JQV5 1:9 100 2.5400 50,000,000.00 49,899,666.67 
02/10/05 03/29/05 43 000 2.5485 49,834,194.44 99.79933333333 
A 40552 BOA CP 0660P0QXK4 19) 100 2.5800 50,000,000.00 49,892,500.00 
02/10/05 03/31/05 40 000 2.5891 49,824,416.67 99.78500000000 
A 40559 BOA CP 0660P0QX4 19 100 2.5700 50,000,000.00 49,892,500.00 
02/14/05 03/31/05 40 000 2.5783 49,839,375.00 99.78500000000 
A 40550 DEUTSCH BANK CP 25153JR51 19 100 2.5600 50,000,000.00 49) 874 583.233 
02/10/05 04/05/05 43 000 2.5699 49,808,000.00 99.74916666667 
A 40551 BOA CP 0660PORC9 19 100 2.6000 50,000,000.00 49,849,500.00 
02/10/05 04/12/05 40 000 2.6115 49,779,722.22 99.69900000000 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 25.44% (M) 2.5293 675,000,000.00 673,887,375.01 
2.5380 672,669,124.99 99.83516700000 
A 40510 BOA CD 06050GJD3 19 100 2.4600 50,000,000.00 49,998,170.26 
01/13/05 03/07/05 40 000 2.4600 50,000,000.00 99.99634052075 
A 40529 WFB CD 9497P14D8 19 LOOS | 2:25:2'0,0 33,000,000.00 32,997,490.88 
02/03/05 03/22/05 41 000 2.5200 33,000,000.00 99.99239660015 
A 40530 WFB CD 9497P14G1 ake) LOO) 27:52:00 50,000,000.00 49,996,203.94 
02/04/05 03/22/05 41 000 2.5200 50,000,000.00 99.99240787529 
A 40531 WFB CD 9497P14G1 19 100 2.5200 30,000,000.00 Ne eM PI CA Aes SNS) 
02/04/05 03/22/05 41 000 2.5200 30,000,000.00 99.99240787529 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
19), 2092007 
SUNGARD 


160',.583 33 
SUNGARD 
210,666.66 
SUNGARD 
U2, O04 67 
SUNGARD 
60,520.83 
SUNGARD 
76,694.45 
SUNGARD 
74,,3:75'.00 
SUNGARD 
74,375.00 
SUNGARD 
74,375.00 
SUNGARD 
53,041 21677 
SUNGARD 
67,027.78 
SUNGARD 
68,083.33 
SUNGARD 
53,541.67 
SUNGARD 
67), 555.96 
SUNGARD 
68 62.21.01 
SUNGARD 


1'6:0;,5'33:..3:3 
SUNGARD 
60,060.00 
SUNGARD 
87,500.00 
SUNGARD 
52,500.00 
SUNGARD 


03/02/05 
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00:01 31:0 


UNREALIZED GAIN 
UNREALIZED LOSS 


-1,000.00 
-2,041.66 
= 1 87'5:.0:0 
=-937 ;'50 
-2,041.67 
=91'6.. 66 
=916:. 66 
-916.66 
=O 45 
=), 255.5515 
-00 
-416.67 


=97 2023 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/05 


Ce yr eae OM USN Te. OF 
MR DANIEL DALY 
(RPTMKT ) 

MAJOR SORT 
INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40537 US BANK CD 90333UDU3 1:9 100 
02/07/05 03/22/05 44 000 
A 40576 US BANK CD 90333UEB4 19 100 
02/25/05 .03/25/05 44 000 
A 40557 WFB CD 9497P12R9 169 100 
02/11/05 03/28/05 41 000 
A 40566 WFB CD 9497P12K4 19 100 
02/17/05 03/28/05 41 000 
A 40563 BOA CD 06050GKD1 19 100 
02/17/05 03/30/05 40 000 
A 40577 WFB CD 9497 P2AK3 19 100 
02:/2'5:/05: 03;/31/05 41 000 
A 40481 BOA CD 06050GHFO 9 100 
12/21/04 05/09/05 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 16.23% (M) 
A 40511 PUBLIC TIME DEPOSIT 19 100 
01/15/05 07/16/05 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M 


GRAND TOTAL 


CPN RATE 
YTM TR 
2.5000 
2.5000 
2.5800 
2.5800 
2.5400 
2.5400 
2.5500 
2.5500 
2.5600 
2.5600 
2.5700 
2.5700 


3.0000 


KEY IS ICC# 


PAR/ SHARES 
BOOK 
8,000,000.00 
8,000,000.00 
50,000,000.00 
50,000,000.00 
26,000,000.00 
26,000,000.00 
45,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
38,000,000.00 
38,000,000.00 
50,000,000.00 
50,000,000.00 
430,000,000.00 
430,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2655100000.00 
2645106495. 31 


4 87 


MARKET VALUE 
MARKET PRICE 
14.999, 297.87 
99) ..991223:3.2637 
49,997,900.81 
99.99580161371 
25,997, 918.02 
99.99199237861 
44,996,784.61 
99.99285468283 
49°°9.96..9:88:.. 03) 
99.99317625668 
37,997 6965.18 
99-:9:93:93731750 
49,985,234.82 
99.97046964471 
429,961,007.88 
99.99093200000 


98,911.61 
98-59TT61T LTT 
9:8), Saal: 6! 
98.91161100000 


2649420582.00 
99.78609400000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
PO AI AD ea) 
SUNGARD 
1473:3:3'53:3 
SUNGARD 
337,020'..0:0 
SUNGARD 
3'8,.2510 5:00 
SUNGARD 
42,666.67 
SUNGARD 
LO,851..122 
SUNGARD 
243,055.56 
SUNGARD 


375:. 00 
SUNGARD 


03/02/05 
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UNREALIZED GAIN 
UNREALIZED LOSS 


=702 13 
= 24, 099%. 1.9 
= 2 AOC. 98 
= 921.0% 9 
3,411.87 
=27 3,03 ..:82 
=14,765..18 


00 


.00 


658,264.70 
-430,144.70 
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(SIRPT) 


INVSMT 


PrrPrPPrPrrrPrrrPPrPrPryY 


NO. 


40471 
40567 
40569 
40572 
40573 
40574 
40575 
40578 
40504 
40505 
40571 
40568 
40532 
40533 
40534 
40535 


SUBTOTAL 


A 
A 


40051 
39282 


SUBTOTAL 


PPP PP PPP PY 


40473 
40474 
40477 
40545 
40539 
40503 
40553 
40540 
40541 
40554 


SUBTOTAL 


> PPD PS 


40546 
40548 
40561 
40547 
40478 
40564 


Car fx 
MR 


DESCRIPTION CUSIP 
TREASURY BILLS 912795SD4 
TREASURY BILLS 912795SE2 
TREASURY BILLS 9127 95SE9 
TREASURY BILLS 91279 5SE9 
TREASURY BILLS 912795SEF9 
TREASURY BILLS 912795SF9 
TREASURY BILLS 912795SF9 
TREASURY BILLS 912795SF9 
TREASURY BILLS 912795SM4 
TREASURY BILLS 912795SM4 
TREASURY BILLS 912795SM4 
TREASURY BILLS 912795SR3 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VH1 
(Inv Type) 11 TREASURY BILLS 


T NOTE (99.31) 
T NOTE (95.24 


(Inv Type) 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


) 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


(Inv Type) 

FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 


FNMA DISCOUNT 


NOTES 
NOTES 
NOTES 


LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
NOTES 


22222 


912828BC3 
9128277F3 


12 TREASURY NOTES 


313589CN1 
313589CN1 
313589CV3 
313589DA8 
313589DD2 
313589DK6 
313589DY6 
313589EE9 
313589EE9 
313589EN9 


41 FNMA DISCOUNT NOTES 


313385CM6 
313385CN4 
313385CN4 
313385CP9 
313385CV6 
313589EE9 


(C700) ND Y: OF SAN BO RUAN CLS. 0 
DANIEL DALY 4a 5-5 54-4486 7 
INVESTMENT LN NV Ee Neto. Ry ¥ 
INVESTMENTS OUTSTANDING AS OF 2/28/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 03/10/05 12/06/04 000 2.175 2.187 99.432 
100 03/17/05 02/18/05 000 2.350 2.354 99.824 
100 03/24/05 02/22/05 000 2.355 2.360 99.804 
100 03/24/05 02/24/05 000 2.405 2.410 99.813 
100 03/24/05 02/24/05 000 2.405 2.410 99.813 
100 03/24/05 02/24/05 000 2.405 2.410 99.813 
100 03/24/05 02/25/05 000 2.435 2.439 99.817 
100 03/24/05 02/28/05 000 2.435 2.439 99.838 
100 05/05/05 01/11/05 000 2.405 2.423 99.238 
100 05/05/05 01/11/05 000 2.405 2.423 99.238 
100 05/05/05 02/23/05 000 2.510 2.522 99.505 
100 06/02/05 02/18/05 000 2.550 2.574 99.262 
100 07/21/05 02/04/05 000. 2.635 2.668 98.778 
100 07/21/05 02/04/05 000 2.635 2.668 98.778 
100 07/21/05 02/04/05 000 2.635 2.668 98.778 
100 07/21/05 02/04/05 000 2.635 2.668 98.778 
23, 22%(C) 2.461 2.476 99.398 
100 06/30/05 03/08/04 000 1.125 1.170 99.941 
100 11/15/06 05/15/02 000 3.500 4.559 95.734 
2.06% (C) 1.542 1.765 99.176 
100 03/02/05 12/06/04 000 2.300 2.313 99.451 
100 03/02/05 12/06/04 000 2.300 2.313 99.451 
100 03/09/05 12/08/04 000 2.335 2.349 99.410 
100 03/14/05 02/10/05 000 2.420 2.425 99.785 
100 03/17/05 02/08/05 000 2.440 2.446 99.749 
100 03/23/05 01/10/05 000 2.410 2.422 99.518 
100 04/05/05 02/11/05 000 2.500 2.509 99.632 
100 04/11/05 02/08/05 000 2.520 2.531 99.566 
100 04/11/05 02/08/05 000 2.520 2.531 99.566 
100 04/19/05 02/11/05 000 2.540 2.552 99.527 
165 79BKC) 2.429 2.440 99.550 
100 03/01/05 02/10/05 000 2.380 2.383 99.874 
100 03/02/05 02/10/05 000 2.380 2.383 99.868 
100 03/02/05 02/16/05 000 2.410 2.412 99.906 
100 03/03/05 02/10/05 000 2.380 2.383 99.861 
100 03/09/05 12/08/04 000 2.295 2.308 99.420 
100 04/11/05 02/16/05 000 2.530 2.540 99.621 


RUN: 


PAR VALUE 
SHARES 


40,000,000.00 
35,000,000.00 
33,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
40,000,000.00 
25,000,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


45,000,000.00 
10,000,000.00 


50,000,000.00 
50,000,000.00 
41,000,000.00 
47,000,000.00 

8,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 


03/02/05 


PAGE: ik 
00:01:08 


BOOK VALUE 


39 T 124-833 139 
34,938,312 .50 
3:2 5:93.53:23'7.. 50 
49,906,472.22 
49,906,472.22 
49,906,472.22 
19,963,475 -00 
3:9); 93'5 0166. 6,7, 
24,809,604.17 
49,619 ,208:..33 
39,801, 98:8..:39 
9},-92:6,, 1.818): 89 
49,388,826.39 
49,388,826.39 


-49,388, 826.39 


24,694,413.19 


44,973,632.82 
9, 573),437..50 


AQ: T2912 he S 
AOA 25 PAN TB 
40,758,003.19 
46,898,897.78 
TE DO Br nS 
49,759,000.00 
49), BS: (97/27.-22 
49,783,000.00 
49,783,000.00 
49,763,638.89 


49,937,194.44 
49,933,888.89 
3147, 967,197.22 
49,930,583 .33 
49,709,937.50 
29,886,150.00 
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(SIRPT) 


INVSMT 
NO. 

A 40555 

A 40556 


SUBTOTAL 


A 40560 
A 40565 
A 40570 


SUBTOTAL 


40509 
40482 
40520 
40521 
40536 
40542 
40543 
40544 
40558 
40549 
40552 
40559 
40550 
40551 


Rd i a a oe ed 


SUBTOTAL 


40510 
40529 
40530 
40531 
40537 
40576 
40557 
40566 
40563 
40577 
40481 


PPP PPP PPP YP YP 


SUBTOTAL 


A 40511 


DESCRIPTION 


FEDERAL HOME LOAN DISC N 313397EP2 
FEDERAL HOME LOAN DISC N 313397ER8 


(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 


FEDERAL HOME LOAN DISC N 313397EP2 
FEDERAL HOME LOAN DISC N 313397ER8 


FMC DISCOUNT NOTES 


(Inv Type) 44 FMC DISCOUNT NOTES 


BOA CP 

BOA CP 

BOA CP 

BOA CP 

US BANK CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

DEUTSCHE BANK CP 
BOA CP 

BOA CP 

DEUTSCH BANK CP 
BOA CP 


(Inv Type) 81 COMMERCIAL 


BOA CD 
WFB CD 
WFB CD 
WFB CD 
US BANK CD 
US BANK CD 
WFB CD 
WFB CD 
BOA CD 
WFB CD 
BOA CD 


(Inv Type) 91 NEGOTIABLE 


PUBLIC TIME DEPOSIT 


EGR A, NC Les se50 
41.5 <5 5 4 = 4 4:8 7 
INV ENT OR Y 


Cel et Ys G/ G2 OrU Naty O F SAN 
MR. DANTIEL DALY 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 2/28/05 

MAJOR SORT KEY IS ICC# 

SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 04/20/05 02/11/05 000 2.540 2.552 99.520 
100 04/22/05 02/11/05 000 2.540 2.553 99.506 
13.76%(C) 2.427 2.435 99693 
100 04/20/05 02/15/05 000 2.550 2.562 99.547 
100 04/22/05 02/17/05 000 2.560 2.572 99.545 
313397FS5 100 05/17/05 02/22/05 000 2.670 2.687 99.377 
2.48% (C) 2.618% :2:3632) 99 450 
0660P0Q71 100 03/07/05 01/13/05 000 2.460 2.469 99.638 
0660P0Q89 100 03/08/05 12/27/04 000 2.370 2.381 99.533 
0660P0QG1 100 03/16/05 01/25/05 000 2.490 2.499 99.654 
0660P0QG1 100 03/16/05 01/25/05 000 2.490 2.499 99.654 
91160AQN5 100 03/22/05 02/07/05 000 2.510 2.518 99.700 
O0660P0QP1 100 03/23/05 02/08/05 000 2.550 2.558 99.695 
O0660P0QP1 100 03:/23/05;02/08/05 000 2.550 2.558 99.695 
0660P0QP1 100 03/23/05 02/08/05 000 2.550 2.558 99.695 
0660P0QQ9 100 03/24/05: 02/14/05 000 2.570 2.577 99.729 
25153JQV5 100 03/29/05 02/10/05 000 2.540 2.548 99.668 
0660P0QX4 100 03/31/05 02/10/05 000 2.580 2.589 99.649 
0660P0QX4 100 03/31/05 02/14/05 000 2.570 2.578 99.679 
25153J3R51 100 04/05/05 02/10/05 000 2.560 2.570 99.616 
0660PORC9 100:--04/12/05 02/10/05 000 2.600 2.612 99.559 
PAPER DISC 25.43%(C) 2-929 2.538 993655 
06050GJD3 100 03/07/05 01/13/05 000 2.460 2.460 100.000 
9497P14D8 100 03/22/05 02/03/05 000 2.520 2.520 100.000 
9497P14G1 100 03/22/05 02/04/05 000 2.520 2.520 100.000 
9497P14G1 100 03/22/05 02/04/05 000 2.520 2.520 100.000 
90333UDU3 100 03/22/05 02/07/05 000 2.500 2.500 100.000 
90333UEB4 100 03/25/05 02/25/05 000 2.580 2.580 100.000 
9497P12R9 100 03/28/05 02/11/05 000 2.540 2.540 100.000 
9497P12K4 100 03/28/05 02/17/05 000 2.550 2.550 100.000 
06050GKD1 100 03/30/05 02/17/05 000 2.560 2.560 100.000 
9497P2AK3 00503731405, 02/25/05 000. 225170) -2.2:57/0) 10.0:10:010 
06050GHFO 100 05/09/05 12/21/04 000 2.500 2.500 100.000 
@aDEaus 16.26% (C) 22530) 2.5321 010)50100 


100 07/16/05 01/15/05 000 3.000 3.000 100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 


25,000,000.00 
4,000,000.00 
37,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
33,000,000.00 
50,000,000.00 
30,000,000.00 

8,000,000.00 
50,000,000.00 
26,000,000.00 
45,000,000.00 
50,000,000.00 
38,000,000.00 
50,000,000.00 


03/02/05 


PAGE: 2 
00:01:08 


BOOK VALUE 


4957607 LEIA 
49.753), 0155 .5'6 


24,886,666.67 
3), 9815, 795:.5:6 
36,769,490.00 


497,818),91'6:.'67 
49,766,291.67 
497.827, 083 233 
24,9137 541).'67 
49,850,097 .22 
49,847,708.33 
49,847,708. 33 
49,847,708.33 
49,864,361.11 
49,834,194.44 
49,824,416.67 
49),:83:9',3://9)<-0'0 
49,808,000.00 
AQT UD paren ar2i2 


50,000,000.00 
33,000,000.00 
50,000,000.00 
30,000,000.00 

8,000,000.00 
50,000,000.00 
26,000,000.00 
45,000,000.00 
50,000,000.00 
38,000,000.00 
50,000,000.00 
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(SIRPT) 


SUBTOTAL (Inv Type) 1010 


M 


PUBLIC TIME 


Gr tT Y¥./ € OcUN TY OF SAN FRANCISCO 
Re DANIEL DALY 4°40 5 = -5 5: dee aed 8 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 2/28/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
USIP NO. (TICKER) DATE PURP RATE YIELD PRICE 


DEPOSIT 


00% (C) 


REPORT TOTALS 


ASSETS 


FIXED 


RUN: 


PAR VALUE 
SHARES 


PAGE: 3 
03/02/05 00:01:08 


BOOK VALUE 


(SIRPT) 


INVSMT 
NO. DESCRIPTION 


A 40511 PUBLIC TIME 


SUBTOTAL (Bank Code) 


tT Y /7C (OU N LY OF SAN ry RR Ag Nee LS C0 


MR 


DEPOSIT 


19 BANK OF NEW YORK 


DANIEL DALY 4-15 = 5 5.4 = 44, 877 
INVESTMENT LN V EON TO RY RUN: 
INVESTMENTS OUTSTANDING AS OF 2/28/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 
100 07/16/05 01/15/05 000 3.000 3.000 100.000 100,000.00 
100.00%(C) 3.000 3.000 100.000 100,000.00 


ASSETS FIXED 3.000 3.000 100.000 100,000.00 


PAGE: at 
03/02/05 00:01:08 


BOOK VALUE 


* ACTIVE TRANSACTIONS 


39282 
TEAYWG 


TEAYWG 
40237 
TEAYWG 
40247 
TEAYWG 
40321 
TEAYWG 
40322 
TEAYWG 
40323 
TEAYWG 
40324 
TEAYWG 
40372 
TEAYWG 
40390 
TEAYWG 
40391 
TEAYWG 
40405 
TEAYWG 
40406 
TEAYWG 
40413 
TEAYWG 
40414 
TEAYWG 
40417 
TEAYWG 
40426 
TEAYWG 
40427 
TEAYWG 
40428 
TEAYWG 
40429 
TEAYWG 
40446 
TEAYWG 
40447 
TEAYWG 


* 


DESCRIPTION/ POOL# 
MEMO 
T NOTE (95.24) 


UNITED STATES TREAS BI 


FEDERAL NATL MTG ASSN 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


STATES 


STATES 


STATES 


STATES 


STATES 


TREAS 


TREAS 


TREAS 


TREAS 


TREAS 


BI 


BI 


BI 


BI 


BL 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


BOA 


BOA 


BOA 


BOA 


BOA 


BOA 


BOA 


BOA 


BOA 


GP 


CP 


CD 


GP. 


Ce 


CP 


CP 


EP. 


CP 


CMe Day eC Os UN x 10) 


MR 
BANK BROK 
CASH DATE 

19 40 

40 

19 40 

19 40 

19 40 

159 40 

19 40 

ic9 40 

1:9 40 

19 87 

19 87 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

9 40 

a9) 40 

169 40 

19 40 

19 40 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


11/15/06 
02/16/05 


02/17/05 
02/03/05 
03:/01,705 
02/09/05 
03/01/05 
02/24/05 
03/01/05 
02/24/05 
03/01/05 
02/24/05 
02/04/05 
02/24/05 
03/01/05 
02/10/05 
03/01/05 
02/04/05 
03/01/05 
02/04/05 
03/01/05 
02/14/05 
03/01/05 
02/07/05 
03/01/05 
02/14/05 
03/01/05 
02/15/05 
03/01/05 
02/17/05 
03/01/05 
02/09/05 
03/01/05 
02/10/05 
03/01/05 
02/08/05 
03/01/05 
02/07/05 
03/01/05 
02/24/05 
03/01/05 
02/22/05 


E SAN FRANCISCO 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/05 TO 02/28/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
02/17/05 PSAL 3.500 -3,000,000.00 -2,872,031.25 
02/17/05 4.559 1274968). 15 
02/18/05 PSAL 3.500 -8,000,000.00 -7,658,750.00 
02/18/05 4.559 341,250.00 
02/03/05 MAT 1.690 -25,000,000.00 -24,785,454.86 
02/03/05 1712 
02/09/05 MAT 1.800 -49,000,000.00 -48,566,350.00 
02/09/05 1.816 
02/24/05 MAT 1.840 -50,000,000.00 -49,603,888.89 
02/24/05 1.855 
02/24/05 MAT 1.840 -50,000,000.00 -49,603,888.89 
02/24/05 1.855 
02/04/05 SALE 1.840 -50,000,000.00 -49,603,888.89 
02/04/05 1.855 396, 2i1.. 141 
02/24/05 MAT 1.840 -30,000,000.00 -29,762,333.33 
02/24/05 1.855 
02/10/05 MAT 1.820 -50,000,000.00 -49,663,805.56 
02/10/05 11832 
02/04/05 MAT 1.950 -50,000,000.00 -49,666,875.00 
02/04/05 1.963 
02/04/05 MAT 1.950 -20,000,000.00 -19,866,750.00 
02/04/05 1.963 
02/14/05 MAT 1.990 -50,000,000.00 -49,662,805.56 
02/14/05 2.004 
02/07/05 MAT 1.980 -19,000,000.00 -18,879,825.00 
02/07/05 M1993 
02/14/05 MAT 2.100 -50,000,000.00 -49, 682,083.33 
02/14/05 2.$13 
02/15/05 MAT 2.100 -20,000,000.00 -19,871,666.67 
02/15/05 2.114 
02/17/05 MAT 2.090 -50,000,000.00 -50,000,000.00 
02/17/05 2.090 
02/09/05 MAT 2.220 -50,000,000.00 -49,725,583.33 
02/09/05 Drsietsre 
02/10/05 MAT 2.220 -50,000,000.00 -49,722,500.00 
02/10/05 2.232 
02/08/05 MAT 2.220 -50,000,000.00 -49,728,666.67 
02/08/05 PRR ES/2 
02/07/05 MAT 2.220 -50,000,000.00 -49,731,750.00 
02/07/05 Qe 23i2 
02/24/05 MAT 2.260 -30,000,000.00 -29,817,316.67 
02/24/05 2.274 
02/22/05 MAT 2.260 -30,000,000.00 -29,821,083.33 
02/22/05 2.274 


03/01/05 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=27, 2165 29 
-73,480.66 
-214,545.14 
-433,650.00 
=3:9:6), Pits 14: 
=3'9'6 jb es 4. 
-345,000.00 
=23'57' 7 666:2:6:7 
-336,194.44 
993i el 20 O10: 
=133', 25:0). 010 
-337,194.44 
=£2/0)7 175200 
= SAU ROG 6rd 
=12'3;,39'3'23:3 
=322); 208-33 
-274,416.67 
= 211, 9:010)./0'0 
=2.1le,, 331333 
-268,250.00 
=1'82),,683% 33 


=178,,916.67 


03/02/05 


PAGE: 1 
00:01:07 


(GAIN) /LOSS 
SETTLEMENT 


=13:5%, 027 519 
3,034,413.63 
-360,625.00 
8,092,855.66 
25,000,000.00 
49,000,000.00 
50,000,000.00 
50,000,000.00 
51,833.33 
49,943,055.56 
30,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
19,000,000.00 
50,000,000.00 
20,000,000.00 
50),.322; 2:08:33 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


30,000,000.00 


30,000,000.00 
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* ACTIVE TRANSACTIONS * 


40454 
TEAYWG 
40455 
TEAYWG 
40456 
TEAYWG 
40468 
TEAYWG 
40472 
TEAYWG 
40479 
TEAYWG 
40480 
TEAYWG 
40484 
TEAYWG 
40485 
TEAYWG 
40487 
TEAYWG 


TEAYWG 
40488 
TEAYWG 
40491 
TEAYWG 
40492 
TEAYWG 
40506 
TEAYWG 
40507 
TEAYWG 
40508 
TEAYWG 
40512 
TEAYWG 
40513 
TEAYWG 
40514 
TEAYWG 
40515 
TEAYWG 
40516 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
US BANK CP 

FNMA DISCOUNT NOTES 
BOA CP 

BOA CD 

US BANK CD 

US BANK CD 

BOA CD 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
US BANK CP 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


Cae TY, (7 8G. OU NG WY 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

9 44 

19 40 

19 40 

19 40 

9 44 

19 44 

19 

40 

19 40 

19 87 

19 87 

au) 40 

19 40 

19 44 

19 40 

19 40 

19 89 

19 89 

19 40 


DANTEL 


FUND: 


MATURITY 
/ENTRY 


02/24/05 
02/04/05 
02/24/05 
02/04/05 
02/24/05 
02/04/05 
02/08/05 
03/01/05 
02/08/05 
03/01/05 
02/08/05 
03/01/05 
02/11/05 
03/01/05 
02/08/05 
03/01/05 
02/22/05 
03/01/05 
02/04/05 
03/01/05 


03/01/05 
02/11/05 
03/01/05 
02/01/05 
03/01/05 
02/23/05 
03/01/05 
02/08/05 
03/01/05 
02/08/05 
03/01/05 
02/22/05 
03/01/05 
02/11/05 
03/01/05 
02/11/05 
03/01/05 
02/16/05 
03/01/05 
02/11/05 
03/01/05 
02/08/05 


F SAN FRANCISCO 
DALY 415-554-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/05 TO 02/28/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP. YIELD ORIGINAL FACE PREM / (DISC) 
02/04/05 SALE 2.160 -25,000,000.00 -24,871,000.00 
02/04/05 2.070 129,000.00 
02/04/05 SALE 2.160 -25,000,000.00 -24,871,000.00 
02/04/05 2). VL 129,000.00 
02/04/05 SALE 2.160 -25,000,000.00 -24,871,000.00 
02/04/05 eRe Ud il 129,000.00 
02/08/05 MAT 2.260 -25,000,000.00 -24,891,708.33 
02/08/05 2.270 
02/08/05 MAT 2.240 -50,000,000.00 -49,800,888.89 
02/08/05 2.249 
02/08/05 MAT 2.300 -50,000,000.00 -49,821,111.11 
02/08/05 2.308 
02/11/05 MAT 2.300 -50,000,000.00 -50,000,000.00 
02/11/05 2.300 
02/08/05 MAT 2.320 -10,000,000.00 -10,000,000.00 
02/08/05 2.320 
02/22/05 MAT 2.340 -40,000,000.00 -40,000,000.00 
02/22/05 2.340 
02/04/05 AMRT 2.030 8,783.96 
02/04/05 25.350 
02/04/05 MAT 2.030 -17,000,000.00 -17,054,640. 83 
02/04/05 24350 
02/11/05 MAT 24270 -34,000,000.00 =-33,879,942.22 
02/11/05 25278 
02/01/05 MAT 2,220 -30,000,000.00 -29,924,150.00 
02/01/05 2.226 
02/23/05 MAT 2.280 -50,000,000.00 -49,800,500.00 
02/23/05 2.289 
02/08/05 MAT 2.210 -50,000,000.00 -49,914,055.56 
02/08/05 2.214 
02/08/05 MAT 2.210 -50,000,000.00 -49,914,055.56 
02/08/05 2.214 
02/22/05 MAT 2.400 -38,000,000.00 -37,898,666.67 
02/22/05 2,406 
02/11/05 MAT 2,295 -50,000,000.00 -49,923,500.00 
02/11/05 2299 
02/11/05 MAT 2.295 -25,000,000.00 -24,961,750.00 
02/11/05 Di 299 
02/16/05 MAT 2.320 -50,000,000.00 -49,913,000.00 
02/16/05 2.324 
02/11/05 MAT 2.305 -50,000,000.00 -49,929,569.44 
02/11/05 2.308 
02/08/05 MAT 2.240 -50,000,000.00 -49,944,000.00 
02/08/05 2.243 


03/01/05 


PAGE: 2 
RUN: 03/02/05 00:01:07 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-99,000.00 
-99,000.00 
=9'9'700:0).0:0 
= 10:87 7.2. 910.:6:7 
= 199 ee lat 
-178, 888.89 
=1.69',3'05..5:6 
=3 9 oes dl 
-195,000.00 

-8,783.96 
-54,640.84 
= 20 09s oat8 
-75,850.00 
=199,,500.00 
-85,944.44 
-85,944.44 
=a, 3'331..33 
-76,500.00 
=3/8), 2:50) ..0:0 
-87,000.00 
-70,430.56 


-56,000.00 


SETTLEMENT 
=1,,5:2:7°.78 
24,971,527 ..0:8 
-1,527.78 
24,972, 527 018 
2s Le 
24,971,527.78 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,169,305 256 
10; 0307 Sash aed. 
40,195,000.00 
157, 09572845 67 
34,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
38,000,000.00 
50,000,000.00 


25,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 


40517 
TEAYWG 
40518 
TEAYWG 
40519 
TEAYWG 
40522 
TEAYWG: 
40523 
TEAYWG 
40524 
TEAYWG 
40525 
TEAYWG 
40526 
TEAYWG 


TEAYWG 
40527 
TEAYWG 


TEAYWG 
40528 
TEAYWG 


TEAYWG 
40529 
TEAYWG 
40530 
TEAYWG 
40531 
TEAYWG 
40532 
TEAYWG 
40533 
TEAYWG 
40534 
TEAYWG 
40535 
TEAYWG 
40536 
TEAYWG 
40537 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL NATL MTG ASSN 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


UNITED STATES TREAS BI 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


WFB CD 


WFB CD 


WFB CD 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


US BANK CP 


US BANK CD 


Calley .7/ 1Ce Oru 
DANIEL DA 
DETAIL TRANSACTION REPORT - 
02/28/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


MR 
BANK BROK 
CASH DATE 

119 40 

19 40 

19 40 

19 40 

9) 40 

19 40 

19 40 

19 40 

40 

#9) 40 

40 
19 40 
40 

19 41 

19 41 

19 41 

Ak 40 

19 40 

19 40 

19 40 

19 44 

19 44 


FUND: 


MATURITY 
/ENTRY 


02/09/05 
03/01/05 
02/10/05 
03/01/05 
02/18/05 
03/01/05 
02/24/05 
02/04/05 
02/25/05 
03/01/05 
02/25/05 
03/01/05 
02/25/05 
03/01/05 
02/09/05 
02/04/05 


03/01/05 
02/09/05 
02/04/05 


03/01/05 
02/09/05 
02/04/05 


03/01/05 
03/22/05 
02/04/05 
03/22/05 
02/04/05 
03/22/05 
02/04/05 
07/21/05 
02/04/05 
07/21/05 
02/04/05 
07/21/05 
02/04/05 
07/21/05 
02/04/05 
03/22/05 
02/07/05 
03/22/05 
02/07/05 


Not ¥ 


02/01/05 


100 


TRADE/ 
SETTLE 


02/09/05 
02/09/05 
02/10/05 
02/10/05 
02/18/05 
02/18/05 
02/04/05 
02/04/05 
02/25/05 
02/25/05 
02/25/05 
02/25/05 
02/25/05 
02/25/05 
02/01/05 
02/01/05 
02/09/05 
02/09/05 
02/01/05 
02/01/05 
02/09/05 
02/09/05 
02/01/05 
02/01/05 
02/09/05 
02/09/05 
02/03/05 
02/03/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/04/05 
02/07/05 
02/07/05 
02/07/05 
02/07/05 


F 
1a, ¥ 


TO 


SAN 
4 


TXN COUPON 


TYP YIELD 
MAT 2,240 
2.243 
MAT 2.240 
2.243 
MAT 2.330 
2.334 
SALE 2.150 
2.154 
MAT 2.400 
2.404 
MAT 2.400 
2.404 
MAT 2.400 
2.404 
PURC 2.370 
2230 
MAT 2:43:70 
PROC H 
PURC 2.370 
2 oe: 
MAT 2.370 
2.1301 
PURC’ 2.:370 
2 i371 
MAT 2..13:7'0 
2 (Sirel: 
PURC 2:.1520 
2 15.20 
PURC 2.1520 
2.520 
PURC 2.520 
2:19:20 
PURC 2.1635 
2.668 
PURE 2.1635 
2.668 
PURC 2.1635 
2.668 
PURC 2.635 
2.668 
PURC 2.510 
2.5.18 
PURC 2.500 
2.500 


ERAN -C f-S.€ 0 


Dera) fae 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-50,000,000.00 
-26,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-10,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
14,000,000.00 
-14,000,000.00 
33,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 


8,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-49,940, 888.89 
-49,937,777.78 
=2'5.,957, 930.96 


=49',916 388.89 
83/600 y1h 
-49,906,666.67 


-49,906,666.67 
=9),.9'81 7.333; 33 


49,973,666.67 
= 216,333.33 
-49,973,666.67 


49,973,666.67 
=26;,333 .33 
-49,973,666.67 


13,.992),62:6..67 
=1., 313233 
=1'3,, 992,626.67 


~33,000,000.00 
50,000,000.00 
30,000,000.00 


49,388,826.39 
=601, 173,61 
49,388,826.39 
=624,.197'3 64! 
49,388,826.39 
= Gill alalh3 (Oe. 
24,694,413.19 
-305,586.81 
49,850,097.22 
-149,902.78 
8,000,000.00 


PAGE: 3 


RUN: 03/02/05 00:01:07 


(INTEREST) 
AMORT/ (ACCRET) 


=99), Lie ia 
-62,222.22 
-42,069.44 
-23,888.89 
=93:,:333%.3,3 
-93.,333:.33 


-18,666.67 


=2'6;,3:33-..33 


= 216373313! 4.33) 


=1 3131233 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 
50,000,000.00 
26,000,000.00 
ae Aye eT Us| 
49,943,055.56 
50,000,000.00 
50,000,000.00 
10,000,000.00 
-49,973,666.67 
50,000,000.00 
-49,973,666.67 
50,000,000.00 
= 9 912), 6:2'6 12.69, 
14,000,000.00 
-33,000,000.00 
-50,000,000.00 
-30,000,000.00 
-49,388,826.39 
-49,388, 826.39 
-49,388,826.39 
-24,694,413.19 
-49,850,097.22 


-8,000,000.00 
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CL? Yo CrOsU No SY OF SAN PUR AGN Ceres © 


MR. DANIEL Dyes We ar Ng 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
02/01/05 TO 02/28/05 RUN: 03/02/05 00:01:07 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40538 BNY (3132.48) 19 99 03/31/05 02/03/05 PURC 5.500 25,000,000.00 25,000,000.00 
TEAYWG 02/08/05 02/03/05 5.500 -25,000,000.00 
99 02/03/05 SALE 5.500 -25,000,000.00 -25,000,000.00 =3,,.1.3:27.48 
TEAYWG 02/08/05 02/03/05 5.500 25,003,132.48 
40539 FNMA DISCOUNT NOTES 19 43 03/17/05 02/08/05 PURC 2.440 8,000,000.00 1,979; 93712418 
TEAYWG 02/08/05 02/08/05 2.446 -20,062.22 =) O79), 9357 318 
40540 FNMA DISCOUNT NOTES 19 87 04/11/05 02/08/05 PURC 2.520 50,000,000.00 49,783,000.00 
TEAYWG 02/08/05 02/08/05 26533 -217,000.00 -49,783,000.00 
40541 FNMA DISCOUNT NOTES 19 87 04/11/05 02/08/05 PURC 2.520 50,000,000.00 49,783,000.00 
TEAYWG 02/08/05 02/08/05 2.2531 -217,000.00 -49,783,000.00 
40542 BOA CP 19 40 03/23/05 02/08/05 PURC 2.550 50,000,000.00 49,847,708.33 
TEAYWG 02/08/05 02/08/05 245518 -152,291.67 -49,847,708.33 
40543 BOA CP 19 40 03/23/05 02/08/05 PURC 2.550 50,000,000.00 49,847,708.33 
TEAYWG 02/08/05 02/08/05 2.558 -152,291.67 -49, 847,708.33 
40544 BOA CP 19 40 03/23/05 02/08/05 PURC 2.550 50,000,000.00 49,847,708.33 
TEAYWG 02/08/05 02/08/05 24558 -152,291.67 -49,847,708.33 
40545 FNMA DISCOUNT NOTES 19 40 03/14/05 02/10/05 PURC 2.420 47,000,000.00 46,898,897.78 
TEAYWG 02/11/05 02/10/05 2.425 -101,102.22 -46,898,897.78 
40546 FEDERAL HOME LOAN DISC 19 87 03/01/05 02/10/05 PURC 2.380 50,000,000.00 49,937,194.44 : 
TEAYWG 02/11/05 02/10/05 2 1383 -62,805.56 -49,937,194.44 
40547 FEDERAL HOME LOAN DISC 19 87 03/03/05 02/10/05 PURC 2.380 50,000,000.00 49,930,583.33 
TEAYWG : 02/11/05 02/10/05 2.4383 -69,416.67 -49,930,583.33 
40548 FEDERAL HOME LOAN DISC 19 87 03/02/05 02/10/05 PURC 2.380 50,000,000.00 49,933,888.89 
TEAYWG 02/11/05 02/10/05 2.383 =66 2.01. 22 -49,933,888.89 
40549 DEUTSCHE BANK CP 19 43 03/29/05 02/10/05 PURC 2.540 50,000,000.00 49,834,194.44 
TEAYWG 02/11/05 02/10/05 2.548 -165,805.56 -49,834,194.44 
40550 DEUTSCH BANK CP 19 43 04/05/05 02/10/05 PURC 2.560 50,000,000.00 49,808,000.00 
TEAYWG 02/11/05 02/10/05 2.570 -192,000.00 -49,808,000.00 
40551 BOA CP 19 40 04/12/05 02/10/05 PURC 2.600 50,000,000.00 49,779,722.22 
TEAYWG 02/11/05 02/10/05 2.612 -220,277.78 =-49,779,,722.22 
40552 BOA CP 19 40 03/31/05 02/10/05 PURC 2.580 50,000,000.00 49,824,416.67 
TEAYWG 02/11/05 02/10/05 2.589 -175,583.33 -49,824,416.67 
40553 FEDERAL NATL MTG ASSN 19 40 04/05/05 02/11/05 PURC 2.500 50,000,000.00 49,815,972.22 
TEAYWG 02/11/05 02/11/05 2.509 -184,027.78 =4'9, 7815, 9212/2 
40554 FNMA DISCOUNT NOTES 19 40 04/19/05 02/11/05 PURC 2.540 50,000,000.00 49,763,638.89 
TEAYWG 02/11/05 02/11/05 2) 35 D2 =2'3'6,, 3:61.01! -49,763,638.89 
40555 FEDERAL HOME LOAN DISC 19 87 04/20/05 02/11/05 PURC 2.540 50,000,000.00 49,760,111.11 
TEAYWG 02/11/05 02/11/05 2352 -239,888.89 -49,760,111.11 
40556 FEDERAL HOME LOAN DISC 19 87 04/22/05 02/11/05 PURC 2.540 50,000,000.00 49,753,055.56 
TEAYWG 02/11/05 02/11/05 2.DoOS: -246,944.44 -49,753,055.56 
40557 WFB CD 19 41 03/28/05 02/11/05 PURC 2.540 26,000,000.00 26,000,000.00 
TEAYWG 02/11/05 02/11/05 2.540 -26,000,000.00 
40558 BOA CP 19 40 03/24/05 02/14/05 PURC 2.570 50,000,000.00 49,864,361.11 


TEAYWG 02/15/05 02/14/05 27.577 -135 638.89 -49 864. 361.11 
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* ACTIVE TRANSACTIONS 


40559 
TEAYWG 
40560 
TEAYWG 
-40561 
TEAYWG 
40563 
TEAYWG 
40564 
TEAYWG 
40565 
TEAYWG 
40566 
TEAYWG 
40567 
TEAYWG 
40568 
TEAYWG 
40569 
TEAYWG 
40570 
TEAYWG 
40571 
TEAYWG 
40572 
TEAYWG 
40573 
TEAYWG 
40574 
TEAYWG 
40575 
TEAYWG 
40576 
TEAYWG 
40577 
TEAYWG 
40578 
TEAYWG 


DESCRIPTION/ POOL# 


MEMO 


BOA CP 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


BOA CD 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


WFB CD 


TREASURY 


TREASURY 


TREASURY 


FMC DISCOUNT NOTES 


BILLS 


BILLS 


BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
US BANK CD 

WFB CD 
TREASURY BILLS 


* 


Cerys YG OU Nie Dy: 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 87 

19 40 

1:9 40 

1:9 40 

19 41 

19 40 

19 40 

19 40 

19 40 

19 40 

59 87 

19 87 

19 87 

19 40 

19 44 

19 41 

I'9 40 


OF SAN FRANCISCO 


DUA Nor Bob DALY Ae 5) =" 5 40> 4.4" 8a} 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE, 5 
02/01/05 TO 02/28/05 RUN: 03/02/05 00:01:07 


SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
03/31/05 02/14/05 PURC 2.570 50,000,000.00 49,839,375.00 
02/15/05 02/14/05 2.578 -160,625.00 =49',839,375.00 
04/20/05 02/15/05 PURC 2.550 25,000,000.00 24,886,666.67 
02/15/05 02/15/05 259:62 =113),3:3'3..33 -24,886,666.67 
03/02/05 02/16/05 PURC 2.410 35,000,000.00 34,967,197.22 
02/16/05 02/16/05 2.412 -32,802.78 =34,.967 ; 197 22 
03/30/05 02/17/05 PURC 2.560 50,000,000.00 50,000,000.00 
02/16/05 02/17/05 2.560 -50,000,000.00 
04/11/05 02/16/05 PURC 2.530 30,000,000.00 29,886,150.00 
02/16/05 02/16/05 2.540 -113,850.00 -29,886,150.00 
04/22/05 02/17/05 PURC 2.560 4,000,000.00 3.7981 5.795..-516 
02/16/05 02/17/05 2.15 02 -18,204.44 = 3), 98d 7/9 '5\.:5°6 
03/28/05 02/17/05 PURC 2.550 45,000,000.00 45,000,000.00 
02/17/05 02/17/05 2.550 -45,000,000.00 
03/17/05 02/18/05 PURC 2.350 35,000,000.00 34,938,312.50 
02/17/05 02/18/05 2.354 -61,687.50 =34,,938' 312 250 
06/02/05 02/18/05 PURC 2.550 10,000,000.00 9,926,188.89 
02/17/05 02/18/05 2.574 =73,, 821, 24 =9,926,188..89 
03/24/05 02/22/05 PURC 2.355 33,000,000.00 32,935,237.50 
02/18/05 02/22/05 2.360 -64,762.50 =3':257,9'3:5;,-23'7.1510 
05/17/05 02/22/05 PURC 2.670 37,000,000.00 36,769,490.00 
02/18/05 02/22/05 2.687 -230,510.00 -36,769,490.00 
05/05/05 02/23/05 PURC 2.510 40,000,000.00 39,801,988.89 
02/22/05 02/23/05 2)..D'2i2 =198;, 021372 =3/9',8:0'1.,9'8'8'.'89 
03/24/05 02/24/05 PURC 2.405 50,000,000.00 49,906,472.22 
02/24/05 02/24/05 2.410 =93 927 18 =49,906,,472 22 
03/24/05 02/24/05 PURC 2.405 50,000,000.00 49,906,472.22 
02/24/05 02/24/05 2.410 =937.527 -18 -49,906,472.22 
03/24/05 02/24/05 PURC 2.405 50,000,000.00 49,906,472.22 
02/24/05 02/24/05 2.410 937, 02S -49,906,472.22 
03/24/05 02/25/05 PURC 2.435 20,000,000.00 19,963,475.00 
02/25/05 02/25/05 2.439 =3'6,,529:7,00 =19,, 963,475.00 
03/25/05 02/25/05 PURC 2.580 50,000,000.00 50,000,000.00 
02/25/05 02/25/05 2.580 -50,000,000.00 
03/31/05 02/25/05 PURC 2.570 38,000,000.00 38,000,000.00 
02/25/05 02/25/05 2.570 -38,000,000.00 
03/24/05 02/28/05 PURC 2.435 40,000,000.00 39,935,066.67 
02/25/05 02/28/05 2.439 =64°,:933).:33 =3:9) 5.9 3)9 70106. Oi! 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 2.952 
( 52) 

SALE 2.504 
( 6) 

PSAL 4,559 
( 2) 

MAT 2 93 
( 46) 

ACR 2.350 


PAR VALUE 


2108000000.00 
-200000000.00 
-11,000,000.00 


-1842000000.00 


Cll hye C0. Ur Ney. O F SAN FRAN € rs € 0 
MR DANIEL DA DY 4.25, = 5. be 4, — 4 4.857 
DETAIL TRANSACTION REPORT - FIXED INCOME 
02/01/05 «TO 02/28/05 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST ) 
2101194409.58 -6,805,590.42 
=1994 33.277 278 866,722.22 -665,888.89 
=1,0),9.3:0.4.7 BL .:25 469,218.75 -100,745.85 
-1835305389.61 =D 29) LAs (016 
8,783.96 -8,783.96 


PAGE: 6 
RUN: 03/02/05 00:01:07 
(GAIN) / 
LOSS SETTLEMENT 
-2101194409.58 
=1'0',493 60 1:99, 803,826 94 
51; 83:3: 233 
=495 742.49 U2 1257 :269'..29 


1836085855.45 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
April 4, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200) | City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the nine months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $37,870,173 Earned Interest Yield 
Total Net Earnings $37,412,784 Pooled Funds 2.084% 
Average Age of Portfolio 46 Days All Funds 2.084% 


Total cost of the securities on hand March 31, 2005 was $2,666,230,292 with a market value of $2,670,750,539 
plus fixed assets accrued earnings of $730,688. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of March 31, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of March 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on March 31, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
March 2005. 


Very truly yours, 


José Cisneros nae mre 


Treasurer 
Enc. SAN FRA 
ce: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBF 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


OPULN STAY: 
tf BG D 


PO Rot FO L ra 
3/01/05 THROUGH 


-------- GOV'T SECURITIES 
LIABILITIES 


ASSETS 

6, 419,060.36 
5,974,592.98 
2,647,146,001.24 
2.657 
2,666,130,292.06 
2,666,424,497.62 
2.136 


45.95 


45.95 


ALL FUNDS 


F 
1-5 


.000 


.000 


A N- Car “SO 
55 4 4 4 8 


SAT AIL: Lasts Eves 
3/31/05 


RUN: 


-~--------- TIME DEPOSITS --------- 


ASSETS 


100,000.00 
3.042 
100,000.00 
100,000.00 
3.042 
107.00 


107.00 


LIABILITIES 


N/A 


N/A 


PAGE: 1 
04/01/05 07:53:04 
TOTAL 


6,419,685.36 

5, 974,851.34 
2,647,246,001.24 
23657 
2,666,230,292.06 
2,666,524,497.62 
201 36 

N/A 

N/A 


2.657 
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CITY/COUNTY OF SAN FRANCISCO 
MR. DAN G Ele D.AGL ¥ 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 04/01/05 09:16:23 
INVESTMENTS OUTSTANDING AS OF 3/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 23.18% (C) 2.665 2.687 99.204 623,000,000.00 618,043,514.48 
(Inv Type) 12 TREASURY NOTES 2.05% (C) L542 LI65 99/276 55,000,000.00 54,547,070.32 
(Inv Type) 41 FNMA DISCOUNT NOTES 21.51% (C) 2.686 2.697 99.580 576,000,000.00 5:73, 978,536.66 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 4.93%(C) 2.789 2.800 99.600 132,000,000.00 130,472), 3115101 
(Inv Type) 44 FMC DISCOUNT NOTES 13.70%(C) 2;:631 2.641 995599 366,785,000.00 365,315,688.65 
(Inv Type) 81 COMMERCIAL PAPER DISC 18.68% (C) 25769 2.779 -99°.'63)5 500,000,000.00 498,173,170.84 
(Inv Type) 91 NEGOTIABLE C.D.'S 15.94%(C) 2.758 2.758 100.000 425,000,000.00 425,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 3.000 3.000 100.000 100,000.00 100,000.00 


REPORT TOTALS a i nl 
ASSETS FIXED 2.682 2.698 99.565 2,677,885,000.00 2,666,230,292.06 
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(Coil aL Las 
MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 40613 TREASURY BILLS 
03/17/05 04/14/05 
A 40614 TREASURY BILLS 
03/17/05 04/14/05 
A 40635 TREASURY BILLS 
03/31/05 04/28/05 
A 40641 TREASURY BILLS 
03/31/05 04/28/05 
A 40504 TREASURY BILLS 
01/11/05 -057:05:/05 
A 40505 TREASURY BILLS 
01/11/05 05/05/05 
A 40571 TREASURY BILLS 
02/23/05 05/05/05 
A 40589 TREASURY BILLS 
03/07/05 05/26/05 
A 40568 TREASURY BILLS 
02/18/05 06/02/05 
A 40532 TREASURY BILLS 
02/04/05 07/21/05 
A 40533 TREASURY BILLS 
02/04/05 07/21/05 
A 40534 TREASURY BILLS 
02/04/05 07/21/05 
A 40535 TREASURY BILLS 
02/04/05 07/21/05 
A 40651 TREASURY BILLS 
03/30/05 07/28/05 
A 40642 TREASURY BILLS 
03/31/05 08/11/05 
A 40643 TREASURY BILLS 
03/31/05 08/11/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
A 40051 T NOTE(99.31) 
03/08/04 06/30/05 
A 39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 


A 40553 FEDERAL NATL MTG ASSN DISC N 


02/11/05 04/05/05 


(2S OVUGN wey 
DANIEL 


Ol 


DALY 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912795SI1 9 
87 
912795SJ1 19 
40 
912795SL6 1:9 
40 
912795SL6 19 
40 
912795SM4 19 
43 
912795SM4 dL'9) 
40 
912795SM4 19 
40 
912795SQ5 £9 
43 
912795SR3 19 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795Vd7 19 
43 
912795VL2 19 
43 
912795VL2 19 
43 

23.19% (M) 
912828BC3 Ale) 
40 
9128277F3 19 
87 

2.05% (M) 
313589DY6 19 
40 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 


100 
000 


YTM TR 


2.4235 
2.5100 
2.5225 
2.6600 
2.6758 
2.5500 
2.5740 
2.163150 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 
2.8650 
2.8926 
2.9350 


2.6867 


1.1250 
1.1698 
3.5000 
4.5592 


1.7647 


2.5000 
2.5092 


BP RAN C I.-S°¢:0 
i haut Vat eo io et Mee age t= Sa 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 


50,000,000.00 
49,897,527.78 
50,000,000.00 
49,897,527.78 
50,000,000.00 
49,897,333.50 

8,000,000.00 

7,983 ,728:.:89 
25,000,000.00 
24,809,604.17 
50,000,000.00 
49,619,208.33 
40,000,000.00 
39,801,988.89 
15,000,000.00 
14,911,333) .33 
10,000,000.00 

9,926,188.89 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
25,000,000.00 
24,694,413.19 
50,000,000.00 
49,522,500.00 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,457,840.28 
623,000,000.00 
618,043,514.48 


45,000,000.00 
44,973,632.82 
10,000,000.00 
95137 4375350 
55,000,000.00 
54,547,070.32 


50,000,000.00 
49, 815,972.22 


49,953,125.00 
99.90625000000 
49,953,125.00 
99.90625000000 
49,906,250.00 
99.81250000000 

7,985,000.00 
99.81250000000 
24,937,500.00 
99.75000000000 
49,875,000.00 
99.75000000000 
39,900,000.00 
99.75000000000 
14,939,062.50 
99 .59375000000 

9,956,250.00 
99.56250000000 
49,562,500.00 
99.12500000000 
49,562,500.00 
99.12500000000 
49,562,500.00 
99.12500000000 
24,781,250.00 
99.12500000000 
49,546,875.00 
99.09375000000 
49,468,750.00 
98.93750000000 
49,468,750.00 
98 .93750000000 
619),,358, 437.50 
99.41548000000 


44,831,250.00 
99.62500000000 

9,968,750.00 
99.68750000000 
54,800,000.00 
99 .63636400000 


49, 990,277.78 
99.98055555556 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
54,895.83 
SUNGARD 
54,895...83 
SUNGARD 
3,666.66 
SUNGARD 
Si8a td 
SUNGARD 
13:3;,602 021 
SUNGARD 
AGT 222: v.22 
SUNGARD 
103,188.89 
SUNGARD 
27,708.33 
SUNGARD 
29,808.33 
SUNGARD 
204,944.44 


SUNGARD | 


204,944.44 
SUNGARD 
204,944.44 
SUNGARD 
102,472.22 
SUNGARD 
17.95 8%.3'3 
SUNGARD 
4,076.39 
SUNGARD 
4,076.39 
SUNGARD 


127,261.74 
SUNGARD 
132,458.56 
SUNGARD 


LO; L3'8289 
SUNGARD 


04/01/05 


PAGE: 1 
09:16:24 


UNREALIZED GAIN 
UNREALIZED LOSS 


5,249.84 


690.00 


=5 ,115)..2:8 
-11,,43:0..55 


=5,.177.78 
20.84 


25278 


= 3d 27:0):83 
=31,,27.0;.:83 
=32,.27:0:.83 


-15,635.41 
V6; 416.567: 


6; 833.33 


67,833.33 


3177 699 os 
S13 45 wie sol 


-142,382.82 
395732590 


395,312.50 
-142,382.82 


4,166.67 
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INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 


FRANCIS 
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5 5 4 


INVESTMENTS OUTSTANDING AS OF 03/31/05 


Cole Yo 7.6 70.50 
MR DANIE 
(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
40540 FNMA DISCOUNT NOTES 313589EE9 
02/08/05 04/11/05 
40541 FNMA DISCOUNT NOTES 313589EE9 
02/08/05 04/11/05 
40564 FNMA DISCOUNT NOTES 313589EE9 
02/16/05 04/11/05 
40554 FNMA DISCOUNT NOTES 313589EN9 
02/11/05 04/19/05 
40594 FNMA DISCOUNT NOTES 313589EP4 
03/08/05 04/20/05 
40615 FNMA DISCOUNT NOTES 313589EW9 
03/17/05 04/27/05 
40628 FNMA DISCOUNT NOTES 313589FJ7 
03/24/05 05/09/05 
40629 FNMA DISCOUNT NOTES 313589FK4 
03/24/05 05/10/05 
40620 FNMA DISCOUNT NOTES 313589FR9 
03/22/05 05/16/05 
40644 FNMA DISCOUNT NOTES 313589FR9 
03/31/05 05/16/05 
40645 FNMA DISCOUNT NOTES 313589FR9 
03/31/05 05/16/05 
40621 FNMA DISCOUNT NOTES 313589FS7 
03/22/05 05/17/05 
40638 FNMA DISCOUNT NOTES 313589HE6 
03/29/05 06/22/05 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES Ps 
40616 FEDERAL HOME LOAN DISC NOTES 313385EG7 
03/17/05 04/13/05 
40652 FEDERAL HOME LOAN DISC NOTES 313385EW2 
03/30/05 04/27/05 
40636 FEDERAL HOME LOAN DISC NOTES 313385HG4 
03/28/05 06/24/05 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 
A 40591 FMC DISCOUNT NOTES 313397DY4 
03/07/05 04/05/05 
A 40592 FMC DISCOUNT NOTES 313397DY4 
03/07/05 04/05/05 
A 40617 FMC DISCOUNT NOTES 313397DY4 


MAJOR SORT KEY IS ICC# 


BANK 
BROK 


1.53% (M) 


159) 
40 
19 
40 
19 
40 


4.93% (M) 


ES 
43 
19 
89 
a9 
43 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 


YTM TR 
2.5200 
2.5310 
2.5200 
2.5310 
2.5300 
2.5396 
2.5400 
225522 
2.6500 
2.6584 
2.6900 
2.6983 
2.7600 
2.7698 
2.7600 
2.7700 
2.7800 
21 929 
2.8000 
2.8101 
2.8000 
2.8101 
2.7800 
Ped ee Al 
2.9500 
2.9707 


2.6974 


2.8002 


2.6100 
26155) 
2.6100 
2161515 
2.6500 
2.6537 


PAR/ SHARES 
BOOK 


50,000,000.00 
49,783,000.00 
50,000,000.00 
49,783,000.00 
30,000,000.00 
29,886,150.00 
50,000,000.00 
49,763,638.89 
20,000,000.00 
19,936,694.44 
10,000,000.00 
9,969,363.389 
40,000,000.00 
39,858,593 3.33 
40,000,000.00 
39,855, 866.57 
50,000,000.00 
49,787,638.89 
50,000,000.00 
497,820 51a 
50,000,000.90 
49,821,,111.11 
36,000,000.00 
35,844,320.00 
50,000,000.00 
49,651,736.41 


576,000,000.00 
573,578,536.66 


32,000,000.00 
31,935,200.00 
50,000,000.00 
49,894,611.11 
50,000,000.00 
49,642,500.00 


132,000,000.00 
V3 47 27S Ad 


20,000,000.00 
1:93°957'7950-.00 
25,000,000.00 
24,947,437.50 
50,000,000.00 
49,930,069.44 


Cc 


oO 


448: 7 


MARKET VALUE 

MARKET PRICE 
49,975,694.44 
99.95138888889 
49,975,694.44 
99.95138888889 
29,985,416.67 
99.95138888889 
49,956,250.00 
99.91250000000 
19,981,527.78 
99 .90763888889 

9,987 361.11 
99.87361111111 
392926, 224904 
99.81527777778 
39,924,166.67 
99.81041666667 
49,890,625.00 
99.78125000000 
49,890,625.00 
99.78125000000 
49,890,625.00 
99.78125000000 
35,919,500-00 
99.77638888889 
49) 79)93,.59191.9:6 
99559902191 111 
575,093,430.56 
99.84260900000 


388197: 17,,093;.:33 
99.90966666667 
49,902,138.89 
99.80427777778 
49,668,666.67 
99'.:337733:333333 
131,541,898.89 
99.65295400000 


OS IMTS 
99.96988888889 
NSERC 
99.96988888889 
49,984,944.44 
99.96988888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


182,000.00 
SUNGARD 
182,000.00 
SUNGARD 
92,766... 67 
SUNGARD 
17 2i7:8:6 ted 1 
SUNGARD 
353334 
SUNGARD 
11,208.33 
SUNGARD 
24,533.33 
SUNGARD 
24,533.33 
SUNGARD 
38,611.11 
SUNGARD 
3,888.89 
SUNGARD 
3,888.89 
SUNGARD 
27,800.00 
SUNGARD 
122/990 6)7 
SUNGARD 


36,000.00 
SUNGARD 
hy S20. 18 
SUNGARD 
16,250.00 
SUNGARD 


36,250.00 
SUNGARD 
45,312.50 
SUNGARD 
552/08). 314 
SUNGARD 


04/01/05 


PAGE: 2 
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UNREALIZED GAIN 
UNREALIZED LOSS 


10,694.44 
10,694.44 
6,500.00 
19, 75:0:./0:0 
9,500.00 
6,788.89 
42,644.45 
43,766.67 
64,375.00 
65,625.00 
65,625.00 


47,380.00 


13 5G Dies 1.6 


=10'6.'6:7 
.00 


9,916.67 


9), 916.67 
-106.67 


-222.22 


= 20M. 8 


-333.34 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/05 
MAJOR SORT KEY IS ICC# 


GiwTyYyy CC oUN TY OF 
MR. DANIEL DALY 
(RE LMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40618 FMC DISCOUNT NOTES 313397EF4 19 100 
03/17/05 04/12/05 43 000 
40586 FMC DISCOUNT NOTES 313397EN7 19 100 
03/03/05 04/19/05 87 000 
40555 FEDERAL HOME LOAN DISC NOTES 313397EP2 19 100 
02/11/05 04/20/05 87 000 
40560 FEDERAL HOME LOAN DISC NOTES 313397EP2 alge} 100 
02/15/05 04/20/05 40 000 
40556 FEDERAL HOME LOAN DISC NOTES 313397ER8 le9) 100 
02/11/05 04/22/05 87 000 
40565 FEDERAL HOME LOAN DISC NOTES 313397ER8 1:9 100 
02/17/05 04/22/05 40 000 
40570 FMC DISCOUNT NOTES 313397FS5 19 100 
02/22/05 05/17/05 40 000 
40627 FMC DISCOUNT NOTES 313397HD6 19 100 
03/23/05 06/21/05 40 000 

SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 13.71% (M) 
40550 DEUTSCH BANK CP 25153JR51 19 100 
02/10/05 04/05/05 43 000 
40551 BOA CP 0660PORC9 19 100 
02/10/05 04/12/05 40 000 
40622 US BANK CP 91160ARS3 ARS 100 
03/22/05 04/26/05 44 000 
40623 US BANK CP 91160AS37 19 100 
03/22/05 05/03/05 44 000 
40624 BOA CP 0660P0S61 19 100 
03/23/05 05/06/05 40 000 
40625 BOA CP 0660P0S95 19 100 
03/23/05 05/09/05 40 000 
40626 BOA CP 0660P0SA2 19 100 
03/23/05 05/10/05 40 000 
A 40637 DEUTSCHE CP 25153JSA9 1:9 100 
03/29/05 05/10/05 43 000 
40619 BOA CP 0660P0SG9 9 100 
03/18/05 05/16/05 40 000 
40646 BOA CP 0660P0SG9 19 100 
03/31/05 05/16/05 40 000 
40647 BOA CP 0660P0SG9 129 100 
03/31/05 05/16/05 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 18.67% (M) 


CPN RATE 
YTM TR 
2.6800 
2.6852 
2.6000 
2.6089 
2.5400 
2.5522 
2.5500 
2.5616 
2.5400 
2.5526 
2.5600 
2.90179 
2.6700 
2.6867 
2.9000 
2.9252 


2.6412 


22/8197 
2.8100 
2.8203 
2.8100 
2.8206 
2.8000 
2.8092 
2.8700 
2.8836 
2.8500 
2.8604 
2.8500 
2.8604 


2.7692 


PAR/ SHARES 
BOOK 
28,785,000.00 
28,729,285). 03 
41,000,000.00 
40,860,827.78 
50,000,000.00 
49,760,111..11 
25,000,000.00 
24,886,666.67 
50,000,000.00 
49,753,055.56 
4,000,000.00 
3,981,795.56 
37,000,000.00 
36,769,490.00 
36,000,000.00 
35,739,000.00 
366,785,000.00 
365,315,688.65 


50,000,000.00 
49,808,000.00 
50,000,000.00 
49,779,722.22 
30,000,000.00 
29),.9197500%0:0 
45,000,000.00 
44,853,525.00 
50,000,000.00 
49,828,277.78 
50,000,000.00 
49,816,569.44 
50,000,000.00 
49,812,666.67 
50,000,000.00 
49,836,666.67 
25,000,000.00 
24,882,409.72 
50,000,000.00 
49778107 7 OMG 67 
50,000,000.00 
49,817,916.67 
500,000,000.00 
498,173,170. 84 


O 
48 7 


MARKET VALUE 

MARKET PRICE 
28,761,164.42 
99.91719444444 
40,944,445.00 
99.86450000000 
49,928,486.11 
99.85697222222 
24,964,243.06 
99 .85697222222 
49°,920,958 33 
99.84191666667 

3,993, 676.67 
99.84191666667 
36,871,877.22 
99 .65372222222 
35,769,960.00 
99.36100000000 
366,126,205.25 
99.82038700000 


49,984,444.44 
99.96888888889 
49,957,222.22 
99.91444444444 
29,941,666.67 
99.80555555556 
44,888,000.00 
99). 75 TAU 7 a7 
49,863,888.89 
DOF 2g TLS. 
4'9),852),.222 22 
99.70444444444 
49, 848, 333.33 
99.69666666667 
49,848,333.33 
99 .69666666667 
24,912,500.00 
99.65000000000 
49,825,000.00 
99.65000000000 
49,825,000.00 
99.65000000000 
498,746,611.10 
99 .74932200000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
327 LAS G25 
SUNGARD 

857 S222 
SUNGARD 
172,861. 41 
SUNGARD 
79,687.50 
SUNGARD 

M727, B61. LL 
SUNGARD 
L223 aed 
SUNGARD 
1045,°27:8:..33 
SUNGARD 
26,100.00 
SUNGARD 


sy fay Japan et od bread bs) 
SUNGARD 
180,555.56 
SUNGARD 
23,000.00 
SUNGARD 
347 8575151010 
SUNGARD 
35) ;b25!/ 010 
SUNGARD 
35 ,,.2:2:5'..0:0 
SUNGARD 
35,125.00 
SUNGARD 
11,666.67 
SUNGARD 
2:1;,902.. 78 
SUNGARD 
37739'5'8:.33 
SUNGARD 
3), 958.33 
SUNGARD 


04/01/05 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-263.86 
=2:25:9:..010 
-4,486.11 
= Zyl lt 
-4,958.34 

=3'9:07..00 


= O94 2d 
4,860.00 


4,860.00 
=17 7,148.87 


= 33/3).53:4 
=37,055:.516 
=833'..33 


-400.00 
486.11 


527.218 
541.66 

= OAL 

2, 1857.50 
3%,,125).:0'0 


3), 125)./010 


3 99305 
=5, 622.24 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/05 
MAJOR SORT KEY IS ICC# 


Grr TY -/ +E Or Ue N Ty OF 
MR DANIEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40593 WFB CD 9497P2CK1 19 100 
03/07/05 04/05/05 41 000 
A 40632 WFB CD 9497P2EX1 Lg 100 
03/28/05 04/27/05 41 000 
A 40633 WFB CD 9497P2ES2 19 100 
03/28/05 04/28/05 41 000 
A 40634 WFB CD 9497P2EY9 19 100 
03/28/05 04/29/05 41 000 
A 40630 US BANK CD 90333UEL2 19 100 
03/28/05 05/03/05 44 000 
A 40481 BOA CD 06050GHFO 19 100 
12/21/04 05/09/05 40 000 
A 40650 WFB CD 9497P2GU5 19 100 
03/31/05 05/09/05 41 000 
A 40631 US BANK CD 90333UEM0 19 100 
03/28/05 05/10/05 44 000 
A 40639 JP MORGAN CHASE CD 16160X6G9 19 100 
03/29/05 05/12/05 76 000 
A 40648 WFB CD 9497P2GV3 19 100 
03/31/05 05/16/05 41 000 
A 40649 WFB CD 9497P2GV3 19 100 
03/31/05 05/16/05 41 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 15.91% (M) 
A 40511 PUBLIC TIME DEPOSIT 9) 100 
01/15/05 07/16/05 60 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (M) 


GRAND TOTAL 


CPN RATE 
YIM: TR 


2.7800 
2.7800 
2.7800 
2.7800 
2.8000 
2.8000 
2.5000 
2.5000 
2.8200 
2.8200 
2.8200 
2.8200 
2.8100 
2.8100 
2.8200 


2.7585 


3.0000 
3.0000 


3.0000 


2.6823 


PAR/ SHARES 
BOOK 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
35,000,000.00 


50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
425,000,000.00 
425,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2677885000.00 
2666230292.06 


487 


MARKET VALUE 
MARKET PRICE 


24,9995, 3:92.92 
99.99757164806 
24,999), 6135.:65 
99.99845459535 
34,999,439.12 
99.99839748252 
49,999,170.19 
99.99834037855 
24,999,985.07 
99.99994026443 
49,982,749.09 
99.96549817406 
30,000,648.03 
100.0021601143 
35,000,749. 86 
100.0021424457 
50,000,556.02 
100.0011120377 
50, '001./273'.22 
100.0025464449 
510;,001,273.22 
100.0025464449 
424,984,850.38 
99.99643500000 


99,104.89 
99.10488888889 
99,104.89 
99.10488900000 


2670750538.57 
99.73357800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


455.659'..72 
SUNGARD 

ih pie De Ded 
SUNGARD 
107811511 
SUNGARD 
15,444.44 
SUNGARD 
TTS 
SUNGARD 
350,694.44 
SUNGARD 
27350'.'00 
SUNGARD 
10,966.67 
SUNGARD 
11,708.33 
SUNGARD 
3.916 :. 6:7 
SUNGARD 

3 pI 6.67 
SUNGARD 


8:33 
SUNGARD 


04/01/05 


PAGE: 4 
09:16:24 


UNREALIZED GAIN 
UNREALIZED LOSS 


=I 2009 9 
648.03 


749.86 
556.02 
We QelSiraie 


Zire a2 


4,500.35 
=19;,/64'9'.-97 


.00 


995,320.48 
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(SIRPT) 


INVSMT 
NO. 


i a de a a a od od a 


SUBTOTAL 


A 40051 
A 39282 


SUBTOTAL 


40553 
40540 
40541 
40564 
40554 
40594 
40615 
40628 
40629 
40620 
40644 
40645 
40621 
40638 


PPrrPrpPrrrrrprrrYpypyp 


SUBTOTAL 


A 40616 
A 40652 


Cre Le G20 


MR 

DESCRIPTION CUSIP 
TREASURY BILLS 912795SJ1 
TREASURY BILLS 912795SJ1 
TREASURY BILLS 912795SL6 
TREASURY BILLS 912795SL6 
TREASURY BILLS 912795SM4 
TREASURY BILLS 912795SM4 
TREASURY BILLS 912795SM4 
TREASURY BILLS 912795SQ5 
TREASURY BILLS 912795SR3 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VH1 
TREASURY BILLS 912795VJ7 
TREASURY BILLS 912795VL2 
TREASURY BILLS 912795VL2 
(Inv Type) 11 TREASURY BILLS 


T NOTE(99.31) 912828BC3 
T NOTE (95.24) 9128277F3 
(Inv Type) 12 TREASURY NOTES 


FEDERAL NATL MTG ASSN DI 313589DY6 


FNMA DISCOUNT NOTES 313589EE9 
FNMA DISCOUNT NOTES 313589EE9 
FNMA DISCOUNT NOTES 313589EE9 
FNMA DISCOUNT NOTES 313589EN9 
FNMA DISCOUNT NOTES 313589EP4 
FNMA DISCOUNT NOTES 313589EW9 
FNMA DISCOUNT NOTES 313589FJ7 
FNMA DISCOUNT NOTES 313589FK4 
FNMA DISCOUNT NOTES 313589FR9 
FNMA DISCOUNT NOTES 313589FR9 
FNMA DISCOUNT NOTES 313589FR9 
FNMA DISCOUNT NOTES 313589FS7 
FNMA DISCOUNT NOTES 313589HE6 
(Inv Type) 41 FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313385EG7 
FEDERAL HOME LOAN DISC N 313385EW2 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 


UND ¥ 


DALY 


OF SAN 


ER A Nee fs 
As Or = 
TN) Ve Ee ND OORT Y. 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
04/14/05 03/17/05 000 
04/14/05 03/17/05 000 
04/28/05 03/31/05 000 
04/28/05 03/31/05 000 
05/05/05 01/11/05 000 
05/05/05 01/11/05 000 
05/05/05 02/23/05 000 
05/26/05 03/07/05 000 
06/02/05 02/18/05 000 
07/21/05 02/04/05 000 
07/21/05 02/04/05 000 
07/21/05 02/04/05 000 
07/21/05 02/04/05 000 
07/28/05 03/30/05 000 
08/11/05 03/31/05 000 
08/11/05 03/31/05 000 
23(LB SC) 
06/30/05 03/08/04 000 
11/15/06 05/15/02 000 
2.05%(C) 
04/05/05 02/11/05 000 
04/11/05 02/08/05 000 
04/11/05 02/08/05 000 
04/11/05 02/16/05 000 
04/19/05 02/11/05 000 
04/20/05 03/08/05 000 
04/27/05 03/17/05 000 
05/09/05 03/24/05 000 
05/10/05 03/24/05 000 
05/16/05 03/22/05 000 
05/16/05 03/31/05 000 
05/16/05 03/31/05 000 
05/17/05 03/22/05 000 
06/22/05 03/29/05 000 
Davep oes (KC?) 
04/13/05 03/17/05 000 
04/27/05 03/30/05 000 


By A = 


3/31/05 
CUPN TRDNG 
RATE YIELD 

2.635 2.640 
2.635 2.640 
2.640 2.645 
2.615 2.620 
2.405 2.423 
2.405 2.423 
2.510 24522 
2.660 2.676 
2.550 2.574 
2.635 2.668 
2.635 2.668 
2.635 2.668 
2.635 2.668 
2.865 2.893 
2:°.93:5, 25.967 
2:93:52: 967) 
2.665 2.687 
WeeZoe Ae AShO 
3.500 4.559 
e542. T7365 
2.500 2.509 
2.020° 25931: 
2.020) 2153 
2.530 2.540 
2.540 2.552 
2.650 2.658 
2.6910" 2:.:698 
2160!) 24770 
25160). 2.0770 
2: 1:80? (22.192 
2.800 2.810 
2.800 2.810 
Zi080> 2.92 
2, IDOE 259A 
23.6186) 2/<6:9%7 
200. 27/05) 
PAE TUS) 5 = AG IS 


co 
ae Be 7 


BOOK 
PRICE 
$9),7.9'5 
99:57:95 
99°. 795 
D9" 1:957 
99.238 
99.238 
99.505 
99.409 
99.262 
98.778 
98.778 
98.778 
9:8:.778 
99.045 
98.916 
98.916 


95.734 


99.632 
99.566 
99.566 
99.621 
99% S217: 
99.683 
99.694 
99.647 
99.640 
991.575 
99.642 


93).798 
991/89 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 

8,000,000.00 
25,000,000.00 
50,000,000.00 
40,000,000.00 
15,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


45,000,000.00 
10,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
20,000,000.00 
10,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
36,000,000.00 
50,000,000.00 


32,000,000.00 
50,000,000.00 


04/01/05 


PAGE: al 
OF 6523 


BOOK VALUE 


49,897,527.78 
49,897, 527 -78 
49,897,333.50 
1983", 7 218 89 
24,809,604.17 
49,619,208.33 
39,801,988.89 
PA; 9141, 333533 
9,926,188.89 
49,388, 826.39 
49,388, 826.39 
49,388,826.39 
24,694,413.19 
49,522,500.00 
49,457,840.28 
49,457, 840.28 


44,973,632.82 
9,573,437.50 


4:97 B81'5), 9727.22 
49,783,000.00 
49,783,000.00 
29,886,150.00 
49,763,638.89 
19,936,694.44 
9',,969;, 3:63.89 
3:95, 858',.93'3'.33 
39),855, 866.67 
49:, 787, 63:8:..89 
49,821,111.11 
49:,.820), 002% da 
35,844,320.00 
497 655,73 Gr. 


32%, 93)5),,2,010).00 
49,894,611.11 
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(SIRPT) 


INVSMT 
NO. 


A 40636 


SUBTOTAL 


40591 
40592 
40617 
40618 
40586 
40555 
40560 
40556 
40565 
40570 
40627 


i a a oe a od 


SUBTOTAL 


40550 
40551 
40622 
40623 
40624 
40625 
40626 
40637 
40619 
40646 
40647 


PP PPP PY Dp YP Pp 


SUBTOTAL 


40593 
40632 
40633 
40634 
40630 
40481 
40650 
40631 
40639 
40648 
40649 


oe a a a a a oe 


DESCRIPTION 


(opera 
MR 


FEDERAL HOME LOAN DISC N 313385HG4 


(Inv Type) 

FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 


FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FMC DISCOUNT 
FMC DISCOUNT 


(Inv Type) 


DEUTSCH BANK 
BOA CP 

US BANK CP 
US BANK CP 
BOA CP 

BOA CP 

BOA CP 
DEUTSCHE CP 
BOA CP 

BOA CP 

BOA CP 


(Inv Type) 


WFB 
WFB 
WFB CD 
WFB CD 
US BANK CD 
BOA CD 
WFB CD 
US BANK CD 


CD 
CD 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
LOAN DISC N 
LOAN DISC N 
LOAN DISC N 
LOAN DISC N 
NOTES 
NOTES 


Cr 


81 COMMERCIAL 


JP MORGAN CHASE CD 


WFB CD 
WFB CD 


313397DY4 
313397DY4 
313397DY4 
313397EF4 
313397EN7 
313397EP2 
313397EP2 
313397ER8 
313397ER8 
313397FS5 
313397HD6 


44 FMC DISCOUNT NOTES 


25153JR51 
0660PORC9 
91160ARS3 
91160AS37 
0660P0S61 
0660P0S95 
0660P0SA2 
25153J0SA9 
0660P0SG9 
0660P0SG9 
0660P0SG9 


PAPER DISC 


9497P2CK1 
9497P2EX1 
9497P2ES2 
9497P2EY9 
90333UEL2 
06050GHFO 
9497P2GU5 
90333UEM0 
16160X6G9 
9497P2GV3 
9497P2GV3 


TY. 


fi CeO U 
DAN IE L 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


NT Y 


OF Ss 


DALY 


AN 


FRANCIS 


A <149: 3= 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) 


DATE 


100 06/24/05 03/28/05 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


4.93%(C) 
04/05/05 03/07/05 
04/05/05 03/07/05 
04/05/05 03/17/05 
04/12/05 03/17/05 
04/19/05 03/03/05 
04/20/05 02/11/05 
04/20/05 02/15/05 
04/22/05 02/11/05 
04/22/05 02/17/05 
05/17/05 02/22/05 
06/21/05 03/23/05 

13.70% (C) 
04/05/05 02/10/05 
04/12/05 02/10/05 
04/26/05 03/22/05 
05/03/05 03/22/05 
05/06/05 03/23/05 
05/09/05 03/23/05 
05/10/05 03/23/05 
05/10/05 03/29/05 
05/16/05 03/18/05 
05/16/05 03/31/05 
05/16/05 03/31/05 

18.68% (C) 
04/05/05 03/07/05 
04/27/05 03/28/05 
04/28/05 03/28/05 
04/29/05 03/28/05 
05/03/05 03/28/05 
05/09/05 12/21/04 
05/09/05 03/31/05 
05/10/05 03/28/05 
05/12/05 03/29/05 
05/16/05 03/31/05 
05/16/05 03/31/05 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


INVENTOR Y 


55 4 - 
3731705 

CUPN TRDNG 
RATE YIELD 
2.925  2).946 
2.789). -2::800 
2.610 2.615 
2.610 2:.615 
2.650 2.654 
2.680 2.685 
2::60.0 24609) 
2.540 2.552 
2.550 2.562 
2.540 2.553 
2.560 2.572 
2.670 2.687 
2.900 2.921 
2.631 2.641 
2.560 2.570 
2.600 2.612 
2°:760 23767 
2.790. 227919 
2.810 2.820 
2.810 2.820 
2.810 2.821 
2.800 2.809 
2.870 2.884 
2.850 2.860 
2.850 2.860 
2 OO 2h iO) 
2.630 2.630 
2.780 2.780 
2.780 2.780 
22/809 (2777380 
2.800 2.800 
251010) 32:25:00 
2.820 2.820 
2.820 2.820 
2.810) 92.3820 
2.820 2.820 
2). 820° '2:.:820 


eC. 0 
448: 7 


99.790 
99.790 
99.860 
99.806 
99.661 
99.520 
99.547 
99.506 
99.545 
99.377 
99.275 


99.657 
9:9'.:633 
99).625 
99.673 
9'9'.5310 
99.636 
99.636 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
25,000,000.00 
50,000,000.00 
28,785,000.00 
41,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 

4,000,000.00 
37,000,000.00 
36,000,000.00 


50,000,000.00 
50,000,000.00 
30,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


04/01/05 


PAGE: 2 
09:16 2/23 


BOOK VALUE 


19,957,950.00 
24,947,437.50 
49,930,069.44 
28,729,285.03 
40,860, 827.78 
495760), 111). 11 
24,886,666.67 
49,753,055.56 
33.981,,795.56 
36,769,490.00 
35;,' 73:9) ,,0.0'0..'00 


49,808,000.00 
49,779, 722.22 
297,921.99) 5:00). 00 
44,853,525.00 
49,828,277.78 
49,816,569.44 
49,812,666.67 
49,836,666.67 
24,882,409.72 
49,817,916.67 
49,817, 916567 


25,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
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GC Lt ¥o/7 CO°U N Dey OF SAN FRANCI 


MR. DANIEL DALY 415 - 


5 bras 


(SIRPT) INVESTMENT LN V.E_N. TO RX 
INVESTMENTS OUTSTANDING AS OF 3/31/05 


MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 15.94% (C) 2. 158 
A 40511 PUBLIC TIME DEPOSIT 100 07/16/05 01/15/05 000 3.000 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (C) 3.000 
REPORT TOTALS === 

ASSETS FIXED 2.682 


TRDNG 
YIELD 


CG 0 
448 7 


RUN: 


PAR VALUE 
SHARES 


PAGE: 3 
04/01/05 09:16:23 


BOOK VALUE 
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Pa 


Colt YY fice 0) UNG Ts x. OF SAN BOR A NOC ToS C-o 
MR. DANTEL DALY 42) 5) = 5ebed = "4-48-47 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 04/01/05 09:16:23 
INVESTMENTS OUTSTANDING AS OF 3/31/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40511 PUBLIC TIME DEPOSIT 100 07/16/05 01/15/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 3.000 3.000 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSSS SSSSSS SSSSSSS SHS SSSHSSSSSsessses SSeS SSSsse=eSsess= 
ASSETS FIXED 3.000 3.000 100.000 100,000.00 100,000.00 


* ACTIVE TRANSACTIONS * 


40471 
TEAYWG 
40473 
TEAYWG 
40474 
TEAYWG 
40477 
TEAYWG 
40478 
TEAYWG 
40482 
TEAYWG 
40503 
TEAYWG 
40509 
TEAYWG 
40510 
TEAYWG 
40520 
TEAYWG 
40521 
TEAYWG 
40529 
TEAYWG 
40530 
TEAYWG 
40531 
TEAYWG 
40536 
TEAYWG 
40537 
TEAYWG 
40539 
TEAYWG 
40542 
TEAYWG 
40543 
TEAYWG 
40544 
TEAYWG 
40545 
TEAYWG 
40546 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


BOA CP 


FNMA DISCOUNT NOTES 


BOA CP 
BOA CD 
BOA CP 
BOA CP 
WFB CD 
WFB CD 
WFB CD 


US BANK CP 


US BANK CD 


FNMA DISCOUNT NOTES 


BOA CP 


BOA CP 


BOA CP 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


CUED YY o/ Ce One NY Ty: 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

9 87 

19 40 

19 40 

19 43 

19 40 

19 40 

19 40 

19 40 

19 41 

19 41 

alge) 41 

19 44 

19 44 

19 43 

19 40 

9, 40 

19 40 

19 40 

19 87 


DANIEL 
DETAIL TRANSACTION REPORT - 
03/01/05 


FUND: 


MATURITY 
/ ENTRY 


03/10/05 
03/10/05 
03/02/05 
04/01/05 
03/02/05 
04/01/05 
03/09/05 
04/01/05 
03/09/05 
04/01/05 
03/08/05 
04/01/05 
03/23/05 
04/01/05 
03/07/05 
04/01/05 
03/07/05 
04/01/05 
03/16/05 
04/01/05 
03/16/05 
04/01/05 
03/22/05 
04/01/05 
03/22/05 
04/01/05 
03/22/05 
04/01/05 
03/22/05 
04/01/05 
03/22/05 
04/01/05 
03/17/05 
04/01/05 
03/23/05 
04/01/05 
03/23/05 
04/01/05 
03/23/05 
04/01/05 
03/14/05 
04/01/05 
03/01/05 
04/01/05 


D A LY 


FRANCIS 
4.12 °5°= 5 5 4. = 
FIXED INCOME 
03/31/05 


F SAN 


TO 


SETTLEMENT DATE BASIS 


100 


TRADE/ 
SETTLE 


03/07/05 
03/07/05 
03/02/05 
03/02/05 
03/02/05 
03/02/05 
03/09/05 
03/09/05 
03/09/05 
03/09/05 
03/08/05 
03/08/05 
03/23/05 
03/23/05 
03/07/05 
03/07/05 
03/07/05 
03/07/05 
03/16/05 
03/16/05 
03/16/05 
03/16/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 
03/17/05 
03/17/05 
03/23/05 
03/23/05 
03/23/05 
03/23/05 
03/23/05 
03/23/05 
03/14/05 
03/14/05 
03/01/05 
03/01/05 


POOLED FUNDS 


PAR VALUE 
ORIGINAL FACE 


TXN COUPON 
TYP YIELD 


-40,000,000.00 


2.187 

MAT 2.300 -50,000,000.00 
2:0 313 

MAT 2.300 -50,000,000.00 
25.313 

MAT 2.335 -41,000,000.00 
2.349 

MAT 2.295 -50,000,000.00 
2.308 

MAT 2.370 -50,000,000.00 
2.381 

MAT 2.410 -50,000,000.00 
2.422 

MAT 2.460 -50,000,000.00 
2.469 : 

MAT 2.460 -50,000,000.00 
2.460 

MAT 2.490 -50,000,000.00 
2.499 

MAT 2.490 -25,000,000.00 
2.499 

MAT 2.520 -33,000,000.00 
2.5920 

MAT 2.520 -50,000,000.00 
2;25'20 

MAT 2.520 -30,000,000.00 
2.520 

MAT 2.510 -50,000,000.00 
2.518 

MAT 2.500 -8,000,000.00 
2.500 

MAT 2.440 -8,000,000.00 
2.446 

MAT 2.550 -50,000,000.00 
2.558 

MAT 2.550 -50,000,000.00 
2.598 

MAT 2.550 -50,000,000.00 
2'.919 8 

MAT 2.420 -47,000,000.00 
2.425 

MAT 2.380 -50,000,000.00 
203183 


CO 


448 7 


BOOK VALUE 
PREM / (DISC) 


=39, 772,833.33 

227, 166.67 
~49,725,277.78 
=49 725,277.78 
-40,758,003.19 
-49,709, 937.50 
-49,766,291.67 
-49,759,000.00 
-49, 818,916.67 
-50,000,000.00 
-49, 827,083.33 
=949003 54467 
-33, 000,000.00 
-50, 000,000.00 
-30,000,000.00 
-49, 850,097.22 
-8,000,000.00 
-7,979,937.78 
-49,847,708.33 
-49,847,708.33 
-49, 847,708.33 
-46, 898,897.78 


-49,937,194.44 


PAGE: 1 
RUN: 04/01/05 09:16:21 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=219:7, 94:6..'67 
= 27 Ay 122 222 
=274) 1Ta2 22 
-241,996.81 
-290,062.50 
=233.,, 708.33 
-241,000.00 
-181,083.33 
-181,083.33 
-172,916.67 
-~86,458.33 
-108,570.00 
-161,000.00 
-96,600.00 
-149,902.78 
-23,888.89 
=2':0),,062)..22 
=15/2),.29'1. 6:7 
= 52 29 Ay 67 
S272 946, 
=O, e022). 2:2 


-62, 805.56 


SETTLEMENT 


883.33 
39,991, 866...6:7 


50,000,000.00 
50,000,000.00 
41,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,181,083.33 
50,000,000.00 
25,000,000.00 
33,108,570.00 
50,161,000.00 
30,096,600.00 
50,000,000.00 

8,023,888.89 

8,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
47,000,000.00 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 


40547 
TEAYWG 
40548 
TEAYWG 
40549 
TEAYWG 
40552 
TEAYWG 
40557 
TEAYWG 
40558 
TEAYWG 
40559 
TEAYWG 
40561 
TEAYWG 
40563 
TEAYWG 
40566 
TEAYWG 
40567 
TEAYWG 
40569 
TEAYWG 
40572 
TEAYWG 
40573 
TEAYWG 
40574 
TEAYWG 
40575 
TEAYWG 
40576 
TEAYWG 
40577 
TEAYWG 
40578 
TEAYWG 
40579 
TEAYWG 


TEAYWG 
40580 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


DEUTSCHE BANK CP 


BOA CP 


WFB CD 


BOA CP 


BOA CP 


FEDERAL HOME LOAN DISC 


BOA CD 

WFB CD 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


US BANK CD 


WFB CD 


TREASURY BILLS 


WFB CD 


WFB CD 


Cot 2 Xo -COOU NT ¥ 


MR 
BANK BROK 
CASH DATE 

19 87 

19 87 

19 43 

i) 40 

age) 41 

19 40 

19 40 

19 87 

19 40 

19 41 

19 40 

£9 40 

159 40 

19 40 

19 40 

19 40 

19 44 

19 41 

19 40 

19 41 

41 

59 41 


DAN I EL 


oO 
DA LY 


F 


SAN 


4 


DETAIL TRANSACTION REPORT - 
03/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


03/03/05 
04/01/05 
03/02/05 
04/01/05 
03/29/05 
04/01/05 
03/31/05 
04/01/05 
03/28/05 
04/01/05 
03/24/05 
04/01/05 
03/31/05 
04/01/05 
03/02/05 
04/01/05 
03/30/05 
04/01/05 
03/28/05 
04/01/05 
03/17/05 
04/01/05 
03/24/05 
04/01/05 
03/24/05 
03/16/05 
03/24/05 
03/16/05 
03/24/05 
03/16/05 
03/24/05 
03/10/05 
03/25/05 
04/01/05 
03/31/05 
04/01/05 
03/24/05 
03/16/05 
03/29/05 
03/04/05 


04/01/05 
03/30/05 
03/04/05 


03/01/05 


100 


TRADE/ 
SETTLE 


03/03/05 
03/03/05 
03/02/05 
03/02/05 
03/29/05 
03/29/05 
03/31/05 
03/31/05 
03/28/05 
03/28/05 
03/24/05 
03/24/05 
03/31/05 
03/31/05 
03/02/05 
03/02/05 
03/30/05 
03/30/05 
03/28/05 
03/28/05 
03/17/05 
03/17/05 
03/24/05 
03/24/05 
03/15/05 
03/15/05 
03/15/05 
03/15/05 
03/15/05 
03/15/05 
03/10/05 
03/10/05 
03/25/05 
03/25/05 
03/31/05 
03/31/05 
03/15/05 
03/15/05 
03/01/05 
03/01/05 
03/29/05 
03/29/05 
03/01/05 
03/01/05 


TO 


TXN COUPON 


TYP YIELD 
MAT 2.380 
2.383 
MAT 2.380 
2.383 
MAT 2.540 
2.548 
MAT 2.580 
2.589 
MAT 2.540 
2.540 
MAT 2.570 
25727 
MAT 2... 5:7'0 
2.578 
MAT 2.410 
2.412 
MAT 2.560 
2.560 
MAT 2.550 
2.550 
MAT 2.350 
2.354 
MAT 2.355 
2.360 
SALE 2.405 
2.410 
SALE 2.405 
2.410 
SALE 2.405 
2.410 
SALE 2.435 
2°. 43:9 
MAT 2.580 
2.580 
MAT 2.5310 
2.570 
SALE 2.435 
2.439 
PURGE --2:.5;7'0 
2.570 
MAT 2.570 
2. 5)/'0 
PURG. -27.5}1:0 
2910. 


FRANCIS 
1.5 = 5 5 4 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-26,000,000.00 
-50,000,000.00 
-50,000,000.00 
-35,000,000.00 
-50,000,000.00 
-45,000,000.00 
-35,000,000.00 
-33,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-20,000,000.00 
-50,000,000.00 
-38,000,000.00 
-40,000,000.00 

50,000,000.00 
-50,000,000.00 


50,000,000.00 


CO 


448 7 


BOOK VALUE 
PREM / (DISC) 


-49,930,583.33 
-49, 933,888.89 
-49,834,194.44 
-49,824,416.67 
-26,000,000.00 
-49,864,361.11 
-49, 839,375.00 
-34,967,197.22 
-50,000,000.00 
-45,000,000.00 
-34,938,312.50 
=3279357237.50 
-49,906,472.22 

93),.52°7 578 
-49,906,472.22 

93) 9127 . 18 
-49,906,472.22 

93,5257 218 
-19,963,475.00 

36,525.00 
-50,000,000.00 
-38,000,000.00 
-39,935,066.67 

64,933.33 
50,000,000.00 
-50,000,000.00 


50,000,000.00 


PAGE: 2} 
RUN: 04/01/05 09:16:21 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-69,416.67 
=66, 147 11 
-165,805.56 
=175,583..33 
-82,550.00 
-135,638.89 
-160,625.00 
-32,802.78 
-145,777.78 
=1:2)4.,.322:.5:0 
-61,687.50 
-64,762.50 
-~63,465.28 
-63,465.28 
-63,465.28 
=17, 9 86...11 
=1'010;, 3332.33 
-92,234.44 


-40,583.33 


-99,944,44 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
26,082,550.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50, 145,777.78 
45,124,312.50 
35,000,000.00 
33,000,000.00 

562.50 
49,969,375.00 
562.50 
49,969,375.00 
562.50 
49,969,375.00 
Te US 
19,980,983 ..33 
50,100,333 .33 
38,092,234.44 
150.00 
397,975, 500:.00 
-50,000,000.00 
50,099,944.44 


-50,000,000.00 
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* ACTIVE TRANSACTIONS 


40580 
TEAYWG 

40581 
TEAYWG 


TEAYWG 
40582 
TEAYWG 


TEAYWG 
40584 
TEAYWG 


TEAYWG 
40585 
TEAYWG 


TEAYWG 
40586 

TEAYWG 
40587 

TEAYWG 


TEAYWG 
40588 
TEAYWG 


TEAYWG 
40589 

TEAYWG 
40590 

TEAYWG 


TEAYWG 
40591 
TEAYWG 
40592 
TEAYWG 
40593 
TEAYWG 
40594 
TEAYWG 
40595 
TEAYWG 


* 


DESCRIPTION/ POOL# 


MEMO 


WFB CD 


FMC DISCOUNT 


FMC DISCOUNT 


FEDERAL HOME 


FEDERAL HOME 


FMC DISCOUNT 


FEDERAL HOME 


FEDERAL HOME 


NOTES 


NOTES 


LOAN DISC 


LOAN DISC 


NOTES 


LOAN DISC 


LOAN DISC 


TREASURY BILLS 


FNM DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


WFB CD 


FNMA DISCOUNT NOTES 


WFB CD 


MR 
BANK BROK 
CASH DATE 

19 41 

19 40 

40 

19 40 

40 
19, 40 
40 
19 40 
40 
19 87 
19 40 
40 
19 40 
40 
1.9 43 
19 87 
87 

19 43 

19 89 

129) 41 

AL) 87 

19 41 


Con TY 4 €.071U NT Y¥ OF SAN ER A N-C ££ S CO 
DANTIEL DALY 4%5-+55 4-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/05 TO 03/31/05 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
03/30/05 03/30/05 MAT 2.570 -50,000,000.00 -50,000,000.00 
04/01/05 03/30/05 2.570 
03/28/05 03/02/05 PURC 2.520 50,000,000.00 49,909,000.00 
03/04/05 03/02/05 2.525 -91,000.00 
03/28/05 MAT 2.520 -50,000,000.00 -49,909,000.00 
04/01/05 03/28/05 2.525 
03/28/05 03/02/05 PURC 2.520 18,000,000.00 17,967,240.00 
03/04/05 03/02/05 23929 -32,760.00 
03/28/05 MAT 2.520 -18,000,000.00 -17,967,240.00 
04/01/05 03/28/05 2.525 
03/30/05 03/03/05 PURC 2.540 50,000,000.00 49,904,750.00 
03/04/05 03/03/05 2.545 -95,250.00 
03/30/05 MAT 2.540 -50,000,000.00 -49,904,750.00 
04/01/05 03/30/05 2.545 
03/30/05 03/03/05 PURC 2.540 11,000,000.00 10,979,045.00 
03/04/05 03/03/05 2.945 -20,955.00 
03/30/05 MAT 2.540 -11,000,000.00 -10,979,045.00 
04/01/05 03/30/05 2.545 
04/19/05 03/03/05 PURC 2.600 41,000,000.00 40,860,827.78 
03/04/05 03/03/05 2.609 $4139 272.22 
03/30/05 03/02/05 PURC 2.540 50,000,000.00 49,901,222.22 
03/04/05 03/02/05 2.545 -98,777.78 
03/30/05 MAT 2.540 -50,000,000.00 -49,901,222.22 
04/01/05 03/30/05 2.545 
03/30/05 03/02/05 PURC 2.540 50,000,000.00 49,901,222.22 
03/04/05 03/02/05 2.545 =98 077 od 8 
03/30/05 MAT 2.540 -50,000,000.00 -49,901,222.22 
04/01/05 03/30/05 2.545 
05/26/05 03/07/05 PURC 2.660 15,000,000.00 14,911,333.33 
03/10/05 03/07/05 2.676 -88,666.67 
03/28/05 03/07/05 PURC 2.500 25,000,000.00 24,963,541.67 
03/10/05 03/07/05 2.504 -36,458.33 
03/28/05 MAT 2.500 -25,000,000.00 -24,963,541.67 
04/01/05 03/28/05 2.504 
04/05/05 03/07/05 PURC 2.610 20,000,000.00 19,957,950.00 
03/10/05 03/07/05 2.615 -42,050.00 
04/05/05 03/07/05 PURC 2.610 25,000,000.00 24,947,437.50 
03/10/05 03/07/05 2.615 =52.,,062...50 
04/05/05 03/07/05 PURC 2.630 25,000,000.00 25,000,000.00 
03/10/05 03/07/05 2.630 
04/20/05 03/08/05 PURC 2.650 20,000,000.00 19,936,694.44 
03/10/05 03/08/05 2.658 =63,,305.56 
03/28/05 03/09/05 PURC 2.590 35,000,000.00 35,000,000.00 
03/10/05 03/09/05 2.590 


04/01/05 


(INTEREST) 
AMORT/ (ACCRET) 


=103,:513:.89 


-91,000.00 


=95.,,250 .00 


-20,955 .00 


=987. 0721 «18 


=98,777:.78 


-36, 458.33 


PAGE: 3 
09:16:21 


(GAIN) /LOSS 
SETTLEMENT 


50:,.103;,513...89 


-49,909,000.00 


50,000,000.00 


-17,967,240.00 
-32,760.00 


18,000,000.00 


-49,904,750.00 


50,000,000.00 


-10,979,045.00 


11,000,000.00 


-40,860, 827.78 
-49', 901,222.22 
50,000,000.00 
-49),, 902.222 .22 
50,000,000.00 
=14, 921) ,,.33'3:.33 
-24,963,541.67 
25,000,000.00 
~1:9),, 9517 9 510'.100 
-24,947,437.50 
-25,000,000.00 
-19,936,694.44 


-35,000,000.00 
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* ACTIVE TRANSACTIONS * 


INV # DESCRIPTION/ POOL# 
USER MEMO 


40595 WFB CD 
TEAYWG 

40596 WFB CD 
TEAYWG 


TEAYWG 
40597 WFB CD 
TEAYWG 


TEAYWG 
40598 FNM DISC 
TEAYWG 


TEAYWG 
40599 TREASURY NOTES 
TEAYWG 


TEAYWG 
40600 TREASURY NOTES 
TEAYWG 


TEAYWG 
40601 TREASURY NOTES 
TEAYWG 


TEAYWG 
40602 TREASURY NOTES 
TEAYWG 


TEAYWG 
40603 TREASURY NOTES 
TEAYWG 


TEAYWG 
40604 TREASURY NOTES 
TEAYWG 


TEAYWG 
40605 TREASURY NOTES 
TEAYWG 


TEAYWG 
40606 TREASURY NOTES 
TEAYWG 


Corel! Yr 5/ Ci O Ue N tl Y. OF SAN PR ANCL SCO 


M R 
BANK BROK 
CASH DATE 

19 41 

19 41 

41 

19 41 

41 
19 87 
87 
19 43 
40 
19 40 
40 
19 89 
40 
19 43 
40 
19 87 
40 
19 89 
40 
19 45 
40 
aS) 40 


DANIEL DAL Lie ¥ 4.45 =79 54 = 4204. B07 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
03/01/05 TO 03:/31/05 RUN: 04/01/05 09:16:21 
SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

03/28/05 03/28/05 MAT 2.590 -35,000,000.00 -35,000,000.00 -47, 843.06 

04/01/05 03/28/05 2.590 35,047,843.06 

03/29/05 03/09/05 PURC 2.590 25,000,000.00 25,000,000.00 

03/10/05 03/09/05 2.590 -25,000,000.00 
03/29/05 MAT 2.590 -25,000,000.00 -25,000,000.00 =35',9 720222 

04/01/05 03/29/05 2.590 20°, 035.972. 222 

03/30/05 03/09/05 PURC 2.600 25,000,000.00 25,000,000.00 

03/10/05 03/09/05 2.600 -25,000,000.00 
03/30/05 MAT 2.600 -25,000,000.00 -25,000,000.00 $35, 9U6.067 

04/01/05 03/30/05 2.600 25,037; 916... 67 

03/29/05 03/07/05 PURC 2.500 25,000,000.00 24,961,805.56 

03/10/05 03/07/05 2.504 -38,194.44 -24,961,805.56 
03/29/05 MAT 2.500 -25,000,000.00 -24,961,805.56 -38,194.44 

04/01/05 03/29/05 2.504 25,000,000.00 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,828,125.00 

03/16/05 03/15/05 4.192 -171,875.00 -19,828,125.00 
03/22/05 SALE 4.000 -20,000,000.00 -19,828,125.00 =15), 2:17 239 -7, 812.50 

03/22/05 03/22/05 4.192 171,875.00 19,851,154.89 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,828,125.00 

03/16/05 03/15/05 4.192 =171 '875,.:00 =1:9., 82:8;,225..00 
03/18/05 SALE 4.000 -20,000,000.00 -19,828,125.00 =6,521..74 = 70), 322'.50 

03/17/05 03/18/05 4.192 171,875.00 19,904,959.24 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,828,125.00 

03/16/05 03/15/05 4.192 -171,875.00 =1'9,, 828; 12'5:..00 
03/17/05 SALE 4.000 -20,000,000.00 -19,828,125.00 -4,347.83 -46,875.00 

03/17/05 03/17/05 4.192 171,875.00 19,879,347.83 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,868,016.60 

03/16/05 03/15/05 4.148 -131,983.40 -19,868,016.60 
03/17/05 SALE 4.000 -20,000,000.00 -19,868,016.60 -4,347.83 -6,983.40 

03/17/05 03/17/05 4.148 131,983.40 19, 879:, 347 .83 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,868,016.60 

03/16/05 03/15/05 4.148 -131,983.40 -19,868,016.60 
03/17/05 SALE 4.000 -20,000,000.00 -19, 868,016.60 -4,347.83 -6,983.40 

03/17/05 03/17/05 4.148 131,983.40 19), 8:79, 347 .83 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,868,016.60 

03/16/05 03/15/05 4.148 -131,983.40 -19,868,016.60 
03/17/05 SALE 4.000 -20,000,000.00 -19,868,016.60 =4,,347.83 -6,983.40 

03/17/05 03/17/05 4.148 131,983.40 19,879,347. 83 

03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,868,016.60 

03/16/05 03/15/05 4.148 -131,983.40 -19, 868,016.60 
03/17/05 SALE 4.000 -20,000,000.00 -19,868,016.60 =4,,.3:47-..83 -6,983.40 

03/17/05 03/17/05 4.148 131,983.40 9, 87/9), 347.83 


03/15/10 03/15/05 PURC 4.000 20,000,000.00 19,868,016.60 
03/16/05 03/15/05 4.148 =-131,, 983'.40 -19,868,016.60 
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* ACTIVE TRANSACTIONS * 


40606 
TEAYWG 

40607 
TEAYWG 


TEAYWG 
40608 
TEAYWG 


TEAYWG 
40609 
TEAYWG 


TEAYWG 
40610 
TEAYWG 


TEAYWG 
40611 
TEAYWG 


TEAYWG 
40612 
TEAYWG 


TEAYWG 
40613 
TEAYWG 
40614 
TEAYWG 
40615 
TEAYWG 
40616 
TEAYWG 
40617 
TEAYWG 
40618 
TEAYWG 
40619 
TEAYWG 
40620 
TEAYWG 
40621 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
TREASURY NOTES 
WFB CD 

WFB CD 


TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


BOA CP 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


Gab TY <7 C0 UN TX 


MR 
BANK BROK 
CASH DATE 

19 40 

aly, 40 

40 

1g 43 

40 
19 89 
40 
19 87 
40 
19 41 
41 
19 41 
41 

189 87 

19 40 

169 43 

19 40 

19 43 

19 43 

IS) 40 

19 87 

19 40 


DANTEL 


F SAN 


DA tbe ¥ 4 


DETAIL TRANSACTION REPORT - 
TO 03/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ ENTRY 


03/15/10 
03/17/05 
03/15/10 
03/16/05 


03/17/05 
03/15/10 
03/16/05 


03/17/05 
03/15/10 
03/16/05 


03/17/05 
03/15/10 
03/16/05 


03/17/05 
03/31/05 
03/16/05 


04/01/05 
03/31/05 
03/16/05 


04/01/05 
04/14/05 
03/17/05 
04/14/05 
03/17/05 
04/27/05 
03/17/05 
04/13/05 
03/17/05 
04/05/05 
03/17/05 
04/12/05 
03/17/05 
05/16/05 
03/17/05 
05/16/05 
03/22/05 
05/17/05 
03/22/05 


03/01/05 


100 


TRADE/ 
SETTLE 


03/17/05 
03/17/05 
03/15/05 
03/15/05 
03/17/05 
03/17/05 
03/15/05 
03/15/05 
03/17/05 
03/17/05 
03/15/05 
03/15/05 
03/17/05 
03/17/05 
03/15/05 
03/15/05 
03/17/05 
03/17/05 
03/16/05 
03/16/05 
03/31/05 
03/31/05 
03/16/05 
03/16/05 
03/31/05 
03/31/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/17/05 
03/18/05 
03/18/05 
03/22/05 
03/22/05 
03/22/05 
03/22/05 


TXN COUPON 
TYP YIELD 


4.148 
PURC 4.000 
4.124 
SALE 4.000 
4.124 
PURC 4.000 
4.120 
SALE 4.000 
4.120 
PURC 4.000 
4.122 
SALE 4.000 
4.122 
PURC 4.000 
4.120 
SALE 4.000 
4.120 
PURC 2.700 
2.700 
MAT 2.700 
2.700 
PURC 2.700 
2.700 
MAT 2.700 
2.700 
PURC 2.635 
2.640 
PURC 2.635 
2.640 
PURC 2.690 
2.698 
PURC 2.700 
2.705 
PURC 2.650 
2.654 
PURC 2.680 
2.685 
PURC 2.870 
2.884 
PURC 2.780 
2.792 
PURC 2.780 
Deh 9i2 


FoR ALN, Cr Ss. € 0 


fb: . Ae io 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
10,000,000.90 
-10,000,000.00 
10,000,000.00 


-10,000,000.00 


10,000,000.00 


-10,000,000.00 
10,000,000.00 
-10,000,000.00 
40,000,000.00 
-40,000,000.00 
40,000,000.00 
-40,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
32,000,000.00 
50,000,000.00 
28,785,000.00 
25,000,000.00 
50,000,000.00 


36,000,000.00 


PREM / 


8 7 


BOOK VALUE 
(DISC) 


-19, 868,016.60 


131,983.40 


9,944,531.25 


-55,468.75 


-9,944,531.25 


55,468.75 


9,946,093.75 


-53,906.25 


-9,946,093.75 


53,906.25 


9,945,312.50 


-54,687.50 


=9':945,,312.50 


54,687.50 


9,946,093.75 


-53,906.25 


-9,946,093.75 


53,906.25 


40,000,000.00 
-40,000,000.00 
40,000,000.00 
-40,000,000.00 


49.897 ,52:7..78 


-102,472.22 


49,897,527.78 


-102,472.22 


9,969,363.89 


-30,636.11 


3:4),.9:3'5i, 2:0'0:.:0.0 


-64,800.00 


49,930,069.44 


=69,,.93'0'./5.6 


28,729,285 .03 


oa idee! Sed 


24,882,409.72 


SHEE ROO 216, 


49,787,638.89 


= 227 316s peal! 


35,844,320.00 


-155,680.00 


PAGE: 5 
RUN: 04/01/05 09:16:21 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-4,347.83 


=27 4132 9 


=2 173491 


= 2 LI Si Ol 


Cy Aart Le fa see 


-45,000.00 


-45,000.00 


SETTLEMENT 


-6,983.40 


19,879,347. 83 


=97, 944 532.25 


17 0315.25 


95.939, 6:7:3' 91 


-9,946,093.75 


8',-9:93)., 75 


9,939,673 .91 


-9,945,312.50 


7, 8i2) 2:50 


9 .93:9';.617'3' 9:0: 


-9,946,093.75 


8,593.75 


9,939,673 .91 
-40,000,000.00 
40,045,000.00 
-40,000,000.00 
40,045,000.00 
=49',897, 527.78 
=49','897/, 527 < 1:8 
=9', 969',.3:'63'89 
-31,935,200.00 
-49,930,069.44 
-28,729,285.03 
-24,882,409.72 
-49,787,638.89 


-35,844, 320.00 
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MR. DANTIEL DALY 415-554-448 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
03/01/05 TO 03/31/05 RUN: 04/01/05 09:16:21 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40622 US BANK CP 19 44 04/26/05 03/22/05 PURC 2.760 30,000,000.00 29,919,500.00 
TEAYWG 03/22/05 03/22/05 2.767 -80,500.00 =29, 979,500.00 
40623 US BANK CP 19 44 05/03/05 03/22/05 PURC 2.790 45,000,000.00 44,853,525.00 
TEAYWG 03/22/05 03/22/05 2a) 99) -146,475.00 -44,853,525.00 
40624 BOA CP 19 40 05/06/05 03/23/05 PURC 2.810 50,000,000.00 49,828,277.78 
TEAYWG 03/22/05 03/23/05 2.820 ST 22622 -49,828,277.78 
40625 BOA CP 9) 40 05/09/05 03/23/05 PURC 2.810 50,000,000.00 49,816,569:44 
TEAYWG 03/22/05 03/23/05 2.820 -183,430.56 -49,816,569.44 
40626 BOA CP 19 40 05/10/05 03/23/05 PURC 2.810 50,000,000.00 49,812,666.67 
TEAYWG 03/22/05 03/23/05 2.821 -187, 333.33 -49,812,666.67 
40627 FMC DISCOUNT NOTES 19) 40 06/21/05 03/23/05 PURC 2.900 36,000,000.00 35,739,000.00 
TEAYWG 03/22/05 03/23/05 2.921 ~261,000.00 =35), 73:9',,000)_.00 
40628 FNMA DISCOUNT NOTES 19 87 05/09/05 03/24/05 PURC 2.760 40,000,000.00 39,858,933.33 
TEAYWG 03/24/05 03/24/05 2.770 ~141,066.67 =3.9 8587, 93:3'..33 
40629 FNMA DISCOUNT NOTES 19 87 05/10/05 03/24/05 PURC 2.760 40,000,000.00 39,855, 866.67 
TEAYWG 03/24/05 03/24/05 2.770 ~144,133.33 =3:9',855,, 866:..67 
40630 US BANK CD 19 44 05/03/05 03/28/05 PURC 2.800 25,000,000.00 25,000,000.00 
TEAYWG 03/28/05 03/28/05 2.800 -25,000,000.00 
40631 US BANK CD 19 44 05/10/05 03/28/05 PURC 2.820 35,000,000.00 35,000,000.00 
TEAYWG 03/28/05 03/28/05 2.820 -35,000,000.00 
40632 WFB CD 19 41 04/27/05 03/28/05 PURC 2.780 25,000,000.00 25,000,000.00 
TEAYWG 03/28/05 03/28/05 2.780 -25,000,000.00 
40633 WFB CD 19 41 04/28/05 03/28/05 PURC 2.780 35,000,000.00 35,000,000.00 
TEAYWG 03/28/05 03/28/05 2.780 -35,000,000.00 
40634 WFB CD 19 41 04/29/05 03/28/05 PURC 2.780 50,000,000.00 50,000,000.00 
TEAYWG 03/28/05 03/28/05 2.780 -50,000,000.00 
40635 TREASURY BILLS 19 40 04/28/05 03/31/05 PURC 2.640 50,000,000.00 49,897,333.50 
TEAYWG 03/28/05 03/31/05 2.645 -102,666.50 =4'97,'89'7 333.50 
40636 FEDERAL HOME LOAN DISC 1:9 40 06/24/05 03/28/05 PURC 2.925 50,000,000.00 49,642,500.00 
TEAYWG 03/28/05 03/28/05 2.946 -357,500.00 -49,642,500.00 
40637 DEUTSCHE CP 9 43 05/10/05 03/29/05 PURC 2.800 50,000,000.00 49,836,666.67 
TEAYWG 03/29/05 03/29/05 2.809 = 63:,333:..33 -49, 836,666.67 
40638 FNMA DISCOUNT NOTES 19 40 06/22/05 03/29/05 PURC 2.950 50,000,000.00 49,651,736.11 
TEAYWG 03/29/05 03/29/05 Peres Wy pie -348,263.89 =49;, 654, 136221 
40639 JP MORGAN CHASE CD 19 76 05/12/05 03/29/05 PURC 2.810 50,000,000.00 50,000,000.00 
TEAYWG 03/29/05 03/29/05 2:28:40 -50,000,000.00 
40640 BNY (5404.10) 19 99 05/31/05 03/02/05 PURC 5.500 25,000,000.00 25,000,000.00 
TEAYWG 03/31/05 03/02/05 5.500 -25,000,000.00 
99 03/02/05 SALE 5.500 -25,000,000.00 -25,000,000.00 -5,404.10 
TEAYWG 03/31/05 03/02/05 5.500 25,005,404.10 
40641 TREASURY BILLS 19 40 04/28/05 03/31/05 PURC 2.615 8,000,000.00 283i, E28 189 
TEAYWG 03/31/0557 03/3 1705 2.620 NG 2s. lt =/,,983, 128.39 
40642 TREASURY BILLS 19 43 08/11/05 03/31/05 PURC 2.935 50,000,000.00 49,457,840.28 


TEAYWG 03/31/05 03/31/05 22,9167) =542),, 159). 12 -49,457,840.28 
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MR DANIEL DAL.-Y 415 <5 5 4:- 448 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
03:/01/05:°, TO” 03/31/05 RUN: 04/01/05 09:16:21 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40643 TREASURY BILLS 19 43 08/11/05 03/31/05 PURC 2.935 50,000,000.00 49,457,840.28 
TEAYWG 03/31/05 03/31/05 2.967 =942',159'.72 -49,457,840.28 
40644 FNMA DISCOUNT NOTES 19 40 05/16/05 03/31/05 PURC 2.800 50,000,000.00 49,821,111.11 
TEAYWG 03/31/05 03/31/05 2.810 -178,888.89 =49 7,821 7,410.41 
40645 FNMA DISCOUNT NOTES Arg 40 05/16/05 03/31/05 PURC 2.800 50,000,000.00 49,821,111.11 
TEAYWG 03/31/05 03/31/05 2.810 -178,888.89 =49, 820,421.21 
40646 BOA CP 19 40 05/16/05 03/31/05 PURC 2.850 50,000,000.00 49,817,916.67 
TEAYWG 03/31/05 03/31/05 2.860 -~182,083.33 =49),/8.151 916 6:7 
40647 BOA CP 19 40 05/16/05 03/31/05 PURC 2.850 50,000,000.00 49, 817,916.67 
TEAYWG 03/31/05 03/31/05 2.860 -182,083.33 -49,817,916.67 
40648 WFB CD 19 41 05/16/05 03/31/05 PURC 2.820 50,000,000.00 50,000,000.00 
TEAYWG 03/31/05 03/31/05 2.820 -50,000,000.00 
40649 WFB CD 19 41 05/16/05 03/31/05 PURC 2.820 50,000,000.00 50,000,000.00 
TEAYWG 03/31/05 03/31/05 2.820 -50,000,000.00 
40650 WFB CD 19 41 05/09/05 03/31/05 PURC 2.820 30,000,000.00 30,000,000.00 
TEAYWG 03/31/05 03/31/05 2.820 -30,000,000.00 
40651 TREASURY BILLS 19 43 07/28/05 03/30/05 PURC 2.865 50,000,000.00 49,522,500.00 
TEAYWG 03/31/05 03/30/05 2.893 -477,500.00 -49,522,500.00 
40652 FEDERAL HOME LOAN DISC 19 40 04/27/05 03/30/05 PURC 2.710 50,000,000.00 49,894,611.11 
TEAYWG 03/31/05 03/30/05 2.716 -105,388.89 -49,894,611.11 


rl 


* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 2918 
( 73)) 
SALE 3292 
( 19) 
MAT 2.499 


PAR VALUE 


2545785000.00 


-475000000.00 


-2048000000.00 


Ca Leena. > UN aul: ay. OF SAN FRANCISCO 
MR DANIEL DALY 415 = 5 5:>4-- 4 48° 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/05 TO 03/31/05 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
2537889052:.79 =7; 895,947.21 
-472997280.91 2,002,719.09 2512'9,,/003:<,7'0 


-2043767975.13 


-5,763,565.42 


PAGE: 8 
RUN: 04/01/05 09:16:21 
(GAIN) / 
LOSS SETTLEMENT 


-2537889052.79 


=169,.322 210 4273::652, 775. 85 
34,829.86 


2045299515.68 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


INV # 
USER 


40511 PUBLIC TIME DEPOSIT 
TEAYWG 


Col Ty Yop COUN Tay O-.F Ss 
DANTEL 
DETAIL TRANSACTION REPORT - 


MR 


FUND: 


BANK BROK MATURITY 
CASH DATE /ENTRY 


9 07/16/05 
03/31/05 04/01/05 


FRANCIS 
4.1 °5 =.'5: -5).4..= 
FIXED INCOME 
03/01/05 TO 03/31/05 
SETTLEMENT DATE BASIS 


AN 
D AL Y 


100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 


3.000 
3.000 


03/31/05 INTR 
03:/31,/05 


co 
4487 


BOOK VALUE 
PREM / (DISC) 


PAGE: 9 
RUN: 04/01/05 09:16:22 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


625.00 
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MR. DANTIEL DALY 41.05) 55 (5 AW aed A 87 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 10 
03/01/05 TO 03/31/05 RUN: 04/01/05 09:16:22 
REPORT GRAND TOTALS 

ASSETS 
PAR 

TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION / (GAIN) / 

TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 

INTR 3.000 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
May 4, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the ten months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $41,168,644 Earned Interest Yield 
Total Net Earnings $43,854,125 Pooled Funds 2.164% 
Average Age of Portfolio 35 Days All Funds 2.164% 


Total cost of the securities on hand April 30, 2005 was $2,874,859,859 with a market value of $2,881,667,280 
plus fixed assets accrued earnings of $1,636,016. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of April 30, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of April 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on April 30, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
April 2005. 


Very truly yours, 
re aa 


ES DOCUMENTS DEP" 
——e 

José Cisneros AY 6 INN! 

Treasurer MA) LU 

Enc. aa 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., Dr. A. Ackerman 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


lb 


Ye/ <C2O2U Naty 
DANIEL D 


BiO RTF oO L £ 0 
4/01/05 THROUGH 


ASSETS 

_ 3,298, 471.68 
6,441,091.02 
2,808,337,518:.81 
2.790 
2,874,759,858.84 
2,875,063,495.05 
2.832 


35.04 


35.04 


GOV'T SECURITIES 


OnF SAN F 
TeesYs 415 


ALL FUNDS 


LIABILITIES 


.000 


000 


AN Cif Se 
55 a 4 4 


Ss TAT IS TI CS 
4/30/05 


ASSETS 

250.00 
100,000.00 
3.042 
100,000.00 
100,000.00 
3.042 

77.00 


77.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


N/A 


N/A 


N/A 


N/A 


N/A 


PAGE: il 
05/03/05 13:46:46 
TOTAL 


37298, 471.268 
6,441,341.02 
2,808,437,518.81 
26,197 
2,874,859,858.84 
2,875,163,495.05 
2 831 

N/A 

N/A 


2.519 
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SUMMARY DESCRIPTION 


(Inv Type) 43 
(Inv Type) 44 
(Inv Type) 81 


(Inv Type) 91 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


Ye. CO AUeN ay © F 
DANIEL DALY 4 1 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


AN 


Nn 


MAJOR SORT KEY IS ICC 
SETTLEMENT DATE BASIS 


17.74%(C) 

1.90%(C) 
19.43%(C) 
20.41%(C) 

3.28%(C) 
23.05%(C) 
14.19%(C) 


00% (C) 


REPORT TOTALS 
ASSETS FIXED 


FRANCI 


5 - 


5 5 A: = 
INVENTORY 


4/30/05 

# 

CUPN TRDNG 
RATE YIELD 
2.686 2.713 
1 5A2- Le 6S 
2.821 2.834 
2.817 2.828 
2.821 2.840 
2.860 2.870 
20h TB 22.0008 
3.000 3.000 
2.775 2.792 


C «0: 
448 7 


995/05 


99.176 


99.548 


99.628 


99.310 


99.650 


100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 


515,000,000.00 

55,000,000.00 
561,000,000.00 
589,000,000.00 

95,000,000.00 
665,000,000.00 
408,000,000.00 


100,000.00 


PAGE: 
05/03/05 13:49: 


BOOK VALUE 


509,926,438. 

54,547,070. 
558,465,524 
586,806,101. 

94,344,715. 
662,670,008. 
408,000,000. 


100,000. 
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INVEST 
NUMBER 


A 40504 


DESCRIPTION 


PURCHASE MATURITY DATE 


TREASURY BILLS 
01/11/05 05/705/05 


A 40505 TREASURY BILLS 
01/11/05 05/05/05 
A 40571 TREASURY BILLS 
02/23/05 05/05/05 
A 40589 TREASURY BILLS 
03/07/05 05/26/05 
A 40568 TREASURY BILLS 
02/18/05 06/02/05 
A 40532 TREASURY BILLS 
02/04/05 07/21/05 
A 40533 TREASURY BILLS 
02/04/05 07/21/05 
A 40534 TREASURY BILLS 
02/04/05 07/21/05 
A 40535 TREASURY BILLS 
02/04/05 07/21/05 
A 40651 TREASURY BILLS 
03/30/05 07/28/05 
A 40654 TREASURY BILLS 
04/05/05 07/28/05 
A 40642 TREASURY BILLS 
03/31/05 08/11/05 
A 40643 TREASURY BILLS 
03/31/05 08/11/05 
SUBTOTAL (Inv Type) 
A 40051 T NOTE(99.31) 
03/08/04 06/30/05 
A 39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 
A 40628 FNMA DISCOUNT NOTES 
03/24/05 05/09/05 
A 40629 FNMA DISCOUNT NOTES 
03/24/05 05/10/05 
A 40620 FNMA DISCOUNT NOTES 
03/22/05 05/16/05 
A 40644 FNMA DISCOUNT NOTES 


03/31/05 05/16/05 


D 


11 TREASURY BILLS 


12 TREASURY NOTES 


(eC Oma 


No 7 Y. 
ANTITEL 


O. F 


DALY 


SAN 
4 


FRAN © 2s € 


LP Sp = 45. ba, = a 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/05 


CUSIP BANK FUND 
BROK SAFE 
912795SM4 19 100 
43 000 
912795SM4 1:9 100 
40 000 
912795SM4 19 100 
40 000 
912795SQ5 19 100 
43 000 
912795SR3 19 100 
40 000 
912795VH1 19 100 
40 000 
912795VH1 19 100 
40 000 
912795VH1 19 100 
40 000 
912795VH1 19 100 
40 000 
912795VJ7 19 100 
43 000 
912795VJ7 19 100 
40 000 
912795VL2 19 100 
43 000 
912795VL2 19 100 
43 000 

17.78% (M) 
912828BC3 19 100 
40 000 
9128277F3 19 100 
87 000 

1.90% (M) 
313589FJI7 19 100 
87 000 
313589FK4 19 100 
87 000 
313589FR9 19 100 
87 000 
313589FR9 19 100 
40 000 


CPN RATE 
YTM TR 


2.5225 
2.6600 
2.6758 
2.5500 
2.5740 
2.6350 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 
2.8650 
2.8926 
2.7850 
2.8098 
2.9350 
2.9672 
2.9350 
2.9672 
2.6859 
2.7128 


1.7647 


2.7600 
2.7698 
2.7600 
2.7700 
2.7800 
29S 
2.8000 
2.8101 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
25,000,000.00 
24,809,604.17 
50,000,000.00 
49,619,208. 33 
40,000,000.00 
39,801,988.89 
15,000,000.00 
14,911,333.33 
10,000,000.00 
9,926,188.89 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
25,000,000.00 
24,694,413.19 
50,000,000.00 
49,522,500.00 
50,000,000.00 
49,559,041.67 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,457,840.28 
515,000,000.00 
509,926,438.20 


45,000,000.00 
44,973,632.82 
10,000,000.00 
97,913,437. 50 
55,000,000.00 
54,547,070.32 


40,000,000.00 
39;,'85:8),,93'3'.33 
40,000,000.00 
39,855, 866.67 
50,000,000.00 
49,787,638.89 
50,000,000.00 
AO S82 ily, ele det 


Oo 
487 


MARKET VALUE 

MARKET PRICE 
24,993,750.00 
99.97500000000 
49,987,500.00 
99.97500000000 
39,990,000.00 
99.97500000000 
14,977,463.94 
99.84975961538 

9,978,787.88 
99.78787878788 
49,691,310.98 
99.38262195122 
49,691,310.98 
99.38262195122 
49,691,310.98 
99 .38262195122 
24,845,655.49 
99.38262195122 
49,660,112.36 
99.32022471910 
49,660,112.36 
99.32022471910 
49,597,694.17 
99.19538834951 
49,597,694.17 
99.19538834951 
51:2:,3162,, 703:.32 
99.48790400000 


44,873,437.50 
99.71875000000 

9,993,750). 00 
99.93750000000 
54,867,187.50 
99.75852300000 


39,984,444.44 
99/59. 61a Aaa 
39,982,500.00 
99.95625000000 
49,963,541.67 
99 .92708333333 
49,963,541.67 
99 .92708333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
183.,715.0297 
SUNGARD 
367,430.56 
SUNGARD 
186,855.55 
SUNGARD 
60,958.34 
SUNGARD 
51,100.00 
SUNGARD 
314,736.14 
SUNGARD 
344;,733:65.101 
SUNGARD 
314,736.11 
SUNGARD 
157,368.06 
SUNGARD 
127*,333:5.3'3 
SUNGARD 
100,569.44 
SUNGARD 
126,368.06 
SUNGARD 
126,368.06 
SUNGARD 


£69; 206.. 26 
SUNGARD 
161,464.09 
SUNGARD 


116,533.34 
SUNGARD 
16, OSS 5: 
SUNGARD 
154,444.44 
SUNGARD 
120; Don 56 
SUNGARD 


05/03/05 


PAGE: 1 
13:49:30 


UNREALIZED GAIN 
UNREALIZED LOSS 


B61. 11 
17255..56 
Sip Zia) 


1,498.99 


=12'294 552 
127294 9:2 
=h2,,.251 .52 


=6:,1225...76 
107279%..03 


501.25 
13,485.83 


13,485 .83 


46,870.43 
-42,880.32 


=100;, 195.32 
420,312.50 


420,312.50 
=100), 19.5;,3;2 


87901. TT 
10,100.00 
21,458.34 


21,875.00 
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Bel gogo" oO: 4 t= 94 A 8 
INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/05 


J Gt COU No ey OF 
MR DANTIEUL DALY 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40645 FNMA DISCOUNT NOTES 313589FR9 19 100 
03/31/05 05/16/05 40 000 
A 40621 FNMA DISCOUNT NOTES 313589FS7 19) 100 
03/22/05 05/17/05 40 000 
A 40664 FNMA DISCOUNT NOTES 313589FT5 19 100 
04/11/05 05/18/05 43 000 
A 40665 FNMA DISCOUNT NOTES 313589FT5 1.9 100 
04/11/05 05/18/05 43 000 
A 40688 FNMA DISCOUNT NOTES 313589GH0 19 100 
04/05/05 06/01/05 40 000 
A 40661 FNMA DISCOUNT NOTES 313589GW7 19 100 
04/08/05 06/14/05 40 000 
A 40662 FNMA DISCOUNT NOTES 313589GW7 9) 100 
04/08/05 06/14/05 40 000 
A 40638 FNMA DISCOUNT NOTES 313589HE6 19 100 
03/29/05 06/22/05 40 000 
A 40687 FEDERAL HOME LOAN DISC NOTES 3135890R5 AD) 100 
04/29/05 07/27/05 40 000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 19.44% (M) 
A 40671 FEDL HOME LOAN BK CONS DISC 313385FJ0 19 100 
04/18/05 05/09/05 40 000 
A 40672 FEDL HOME LOAN BK CONS DISC 313385FL5 19 100 
04/18/05 05/11/05 40 000 
A 40666 FEDERAL HOME LOAN DISC NOTES 313385FN1 19 100 
04/11/05 05/13/05 40 000 
A 40667 FEDERAL HOME LOAN DISC NOTES 313385FN1 a9 100 
04/11/05 05/13/05 40 000 
A 40668 FEDERAL HOME LOAN DISC NOTES 313385FN1 19 100 
04/11/05 05/13/05 40 000 
A 40675 FEDL HOME LOAN BK CONS DISC 313385FT8 19 100 
04/20/05 05/18/05 40 000 
A 40676 FEDL HOME LOAN BK CONS DISC 313385FT8 19 100 
04/20/05 05/18/05 40 000 
A 40677 FEDL HOME LOAN BK CONS DISC 313385FV3 19) 100 
04/22/05 05/20/05 40 000 
A 40678 FEDL HOME LOAN BK CONS DISC 313385FV3 19 100 
04/22/05 05/20/05 40 000 
A 40684 FEDL HOME LOAN BK CONS DISC 313385FV3 19 100 
04/25/05 05/20/05 40 000 
A 40683 FEDL HOME LOAN BK CONS DISC 313385GA8 19 100 
04/27/05 05/25/05 40 000 
A 40660 FEDERAL HOME LOAN DISC NOTES 313385G6Q3 19 100 
04/07/05 06/08/05 40 000 


CPN RATE 
VIM. TR 


2.7500 
2.7578 
2.8100 
2.8226 
2.8300 
2.8450 
2.8300 
2.8450 
2.9500 
2... 9:70'7 
3.0100 
3.0326 


2.6800 
2.6842 
2.6800 
2.6846 
2.7000 
2.7065 
2.7000 
2.7065 
2.7000 
2.7065 
2.8000 
2.8061 
2.8000 
2.8061 
2.8400 
2.8463 
2.8400 
2.8463 
2.8400 
2.8456 
2.8800 
2.8865 
2.8300 
2.8439 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
50,000,000.00 
49, 821,,111..41 
36,000,000.00 
35,844,320.00 
25,000,000.00 
24,929,340.28 
50,000,000.00 
49,858,680.56 
50,000,000.00 
49,777,541.67 
50,000,000.00 
49,736,652.78 
20,000,000.00 
19,894,661.11 
50,000,000.00 
49,651,736.11 
50,000,000.00 
49,627,930.56 
561,000,000.00 
558,465,524.18 


42,000,000.00 
41,934,340.00 
35,000,000.00 
34,940,072.22 
50,000,000.00 
49,880,000.00 
50,000,000.00 
49,880,000.00 
40,000,000.00 
39,904,000.00 
12,000,000.00 
11,973,866.67 
48,000,000.00 
47,895,466.67 
50,000,000.00 
49,889,555.56 
27,000,000.00 
26,940,360.00 
10,000,000.00 
9 O80 2d 8 
43,000,000.00 
42,903,680.00 
50,000,000.00 
49,756,305.56 


MARKET VALUE 

MARKET PRICE 
49,963,541.67 
99 .92708333333 
35,972,000.00 
99 .92222222222 
24,979,340.28 
99.91 7362707111 
49,958,680.56 
99°.:9073'6 Wald dT 
49,924,652.78 
99.84930555556 
49,893,055.56 
99.78611111111 
19,957, 222.22 
99.78611111111 
49,873,611.11 
99.74722222222 
49,787,333 .33 
99.57466666667 
560,203,465.29 
99.85801500000 


41,973,120.00 
99.93600000000 
34,972,000.00 
99.92000000000 
49,952,000.00 
99.90400000000 
49,952,000.00 
99.90400000000 
39,961,600.00 
99.90400000000 
11,983,680.00 
99.86400000000 
47,934,720.00 
99.86400000000 
49,924,000.00 
99.84800000000 
26,958,960.00 
99.84800000000 
9,984,800.00 
99.84800000000 
42,917,440.00 
99.80800000000 
49,848,000.00 
99.69600000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
12:0, 555:.56 
SUNGARD 
111,200.00 
SUNGARD 
38,194.44 
SUNGARD 
76,388.89 
SUNGARD 
101,472.22 
SUNGARD 
90,402.78 
SUNGARD 
367,161.11 
SUNGARD 
135,208.33 
SUNGARD 

8, 362141 
SUNGARD 


40,646.67 
SUNGARD 
33,872.22 
SUNGARD 
75,000.00 
SUNGARD 
75,000.00 
SUNGARD 
60,000.00 
SUNGARD 
10,266.67 
SUNGARD 
41,066.67 
SUNGARD 
35,500.00 
SUNGARD 
19 71707.'00 
SUNGARD 
47.133". 33 
SUNGARD 
13,760.00 
SUNGARD 
94,7333:..33 
SUNGARD 


05/03/05 


PAGE: 2 
13:49:30 


UNREALIZED GAIN 
UNREALIZED LOSS 


.“S 21,875.00 
16,480.00 
11,805 256 
23,6117 .1% 
45,638.89 
66,000.00 
26,400.00 


86,666.67 


151,041.66 


+1, 866..67 
-1,944.44 
-3,000.00 
-3,000.00 
-2,400.00 

-453.34 
=1, 813.34 
=17055:..56 

-570.00 

=2 aed 


0.00 


=2:,63/8)..89 
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INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
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FUR AON*¢C LS :€ 0 


1. oe = SS. 4e= 4 


INVESTMENTS OUTSTANDING AS OF 04/30/05 
MAJOR SORT KEY IS ICC# 


CPL Yi siaee 
M R DANIE 
(RPTMKT ) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
A 40636 FEDERAL HOME LOAN DISC NOTES 313385HG4 
03/28/05 06/24/05 
A 40685 FEDERAL HOME LOAN DISC NOTES 313385KE5 
04/28/05 08/09/05 
A 40686 FEDERAL HOME LOAN DISC NOTES 313385KF2 
04/28/05 08/10/05 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 2 
A 40570 FMC DISCOUNT NOTES 313397FS5 
02/22/05 05/17/05 
A 40627 FMC DISCOUNT NOTES 313397HD6 
03/23/05 06/21/05 
A 40659 FEDL HOME LN MTG CORP DISC N 313397HT1 
04/05/05 07/05/05 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 
A 40623 US BANK CP 91160AS37 
03/22/05 05/03/05 
A 40624 BOA CP 0660P0S61 
03/23/05 05/06/05 
A 40625 BOA CP 0660P0S95 
03/23/05 05/09/05 
A 40626 BOA CP 0660P0SA2 
03/23/05 05/10/05 
A 40637 DEUTSCHE CP 251530SA9 
03/29/05 05/10/05 
A 40619 BOA CP 0660P0SG9 
03/18/05 05/16/05 
A 40646 BOA CP 0660P0SG9 
03/31/05 05/16/05 
A 40647 BOA CP 0660P0SG9 
03/31/05 05/16/05 
A 40656 DEUTSCHE CP 25153JSG6 
04/05/05 05/16/05 
A 40681 WFB CP 9497F0SP8 
04/27/05 05/23/05 
A 40682 WFB CP 9497F0SQ6 
04/27/05 05/24/05 
A 40669 BOA CP 0660P0SK2 
04/12/05 05/31/05 
A 40670 BOA CP 0660P0SK2 
04/12/05 05/31/05 


0.39% (M) 


19) 
40 
19 
40 
19 
40 


3.29% (M) 


al) 
44 
19 
40 
19 
40 
19 
40 
19 
43 
19 
40 
1.9 
40 
a) 
40 
19 
43 
19 
41 
159 
41 
19 
40 
159 
40 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


2.6700 
2.6867 
2.9000 
24.9212 
2.9450 
2.9671 


2.8700 
2.8836 
2.8500 
2.8604 
2.8500 
2.8604 
2.8200 
2382.91 
2.9500 
2.9563 
2.9500 
2;9565 
2.9100 
259216 
2.9100 
292/16 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,642,500.00 
41,000,000.00 
40,644,564.17 
41,000,000.00 
40,641,113.33 
589,000,000.00 
586,806,101.96 


37,000,000.00 
36,769,490.00 
36,000,000.00 
35,739,000.00 
22,000,000.00 
21,836,225.28 
95,000,000.00 
94,344,715.28 


45,000,000.00 
44,853,525.00 
50,000,000.00 
49,828,277.78 
50,000,000.00 
49,816,569.44 
50,000,000.00 
49,812,666.67 
50,000,000.00 
49,836,666.67 
25,000,000.00 
24,882,409.72 
50,000,000.00 
49,817,916.67 
50,000,000.00 
49,817,916.67 
50,000,000.00 
49,839,416.67 
25,000,000.00 
24,946,736.11 
25,000,000.00 
24,944,687.50 
50,000,000.00 
49,801,958. 33 
50,000,000.00 
49,801,958.33 


48 7 


MARKET VALUE 

MARKET PRICE 
49,784,000.00 
99.56800000000 
40,654,916.67 
99151583:3.33:3'3:3:3 
40,651,465. 83 
99.14991666667 
587,452,702.50 
99.73730100000 


36,952,640.00 
99.87200000000 
35,853,120.00 
99 .59200000000 
21,883,613.89 
99.47097222222 
94,689,373.89 
99 .67302500000 


44,992,450.00 
99 .98322222222 
49,979,027.78 
99.95805555556 
49,966,444.44 
99 .93288888889 
49,962,250.00 
99.92450000000 
49,962,250.00 
99.92450000000 
24,968,541.67 
99.87416666667 
49,937,083.33 
99.87416666667 
49,937,083 .33 
99.87416666667 
49,937,083.33 
99.87416666667 
24,7993 7801011 
99.81544444444 
2a 795d 163.589 
99.80705555556 
49,874,166.67 
99.74833333333 
49,874,166.67 
99.74833333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
13:87, 125) 5.00 
SUNGARD 
10,352.50 
SUNGARD 
10,352.50 
SUNGARD 


186,603.33 
SUNGARD 
113,100.00 
SUNGARD 
46,792.78 
SUNGARD 


139,500.00 
SUNGARD 
152,208.33 
SUNGARD 
152,208.34 
SUNGARD 
152 52085533 
SUNGARD 
1285333333 
SUNGARD 
87,694.45 
SUNGARD 
1:2:2:,-7:0:8.33:3 
SUNGARD 
122 ,°4:0:8:.3'3 
SUNGARD 
1:01.7.83:3...33 
SUNGARD 
8,194.44 
SUNGARD 
8,194.44 
SUNGARD 
M65 9156, 
SUNGARD 
16, 792.67 
SUNGARD 


05/03/05 
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UNREALIZED GAIN 
UNREALIZED LOSS 


37,375.00 


0.00 


37.3:75:200 
=18:953:;..35 


-3,453..33 
1,020.00 


595.83 


1, 615:. 83 
=3, 453.33 


-575.00 
a1, 45:8:..33 
-2,333.34 
-2,625.00 
=2;715'0 -.0:0 
=45,56:2:. 50 
=3),, 541/67 
=3 oA Gy 
-4,166.67 
-1,069.44 
=1,11'8)05 
-4,583.33 
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Gay aye CVO Us N SDS. QO F SAN FRAN CIS 
M R DANIEL DAs Lay Aso = 55) aren 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 04/30/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK 
A 40673 BOA CP 0660P0T29 19 100 2.9300 40,000,000.00 
04/19/05 06/02/05 40 000 2.9405 39,856,755.56 
A 40680 US BANK CP 91160AT28 de9 100 2.9400 33,000,000.00 
04/26/05 06/02/05 44 000 2.9489 32,900,285.00 
A 40674 BOA CP 0660P0T78 £9 100 2.9300 22,000,000.00 
04/19/05 06/07/05 40 000 2.9417 21, 912,262.78 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 23.04% (M) 2.8601 665,000,000.00 
2.8702 662,670,008.90 
A 40630 US BANK CD 90333UEL2 19 100 2.8000 25,000,000.00 
03/28/05 05/03/05 44 000 2.8000 25,000,000.00 
A 40481 BOA CD 06050GHF0 19 100 2.5000 50,000,000.00 
12/21/04 05/09/05 40 000 2.5000 50,000,000.00 
A 40650 WFB CD 9497P2GU5 19 100 2.8200 30,000,000.00 
03/31/05 05/09/05 41 000 2.8200 30,000,000.00 
A 40631 US BANK CD 90333UEMO 19 100 2.8200 35,000,000.00 
03/28/05 05/10/05 44 000 2.8200 35,000,000.00 
A 40639 JP MORGAN CHASE CD 16160X6G9 19 100 2.8100 50,000,000.00 
03/29/05 05/12/05 76 000 2.8100 50,000,000.00 
A 40648 WFB CD 9497P2GV3 19 100 2.8200 50,000,000.00 
03/31/05 05/16/05 41 000 2.8200 50,000,000.00 
A 40649 WFB CD 9497P2GV3 19 100 2.8200 50,000,000.00 
03/31/05 05/16/05 41 000 2.8200 50,000,000.00 
A 40653 WFB CD 9497P2HH3 19 100 2.8200 30,000,000.00 
04/01/05 05/16/05 41 000 2.8200 30,000,000.00 
A 40657 WFB CD 9497P20K4 19 100 2.8200 49,000,000.00 
04/05/05 05/16/05 41 000 2.8200 49,000,000.00 
A 40658 WFB CD 9497P2IQ1 19 100 2.8200 39,000,000.00 
04/06/05 05/31/05 41 000 2.8200 39,9000,000.00 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 14.16% (M) 2.7783 408,000,000.00 
2.7783 408,000,000.00 
A 40511 PUBLIC TIME DEPOSIT 19 100 3.0000 100,000.00 
O/ LS A059 07, /1N6/05 60 000 3.0000 100,000.00 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 3.0000 100,000.00 
3.0000 100,000.00 
GRAND TOTAL 22 1150 2888100000.00 


7ys ds aut| 


2874859858. 84 
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MARKET VALUE 
MARKET PRICE 
39, 892),,622..22 
99.7315555555.6 
32, 911,,413..33 
9973155555556 
21,931,714.44 
99.68961111111 
664,031,922.21 
99.85442400000 


24,999,504.76 
99.99801902520 
49,993,038.35 
99.98607669274 
29,998,372.83 
99.99457609611 
34,997,883 .96 
99.99395418439 
49,996,211.02 
99.99242204485 
49,995,181.59 
99.99036317759 
49,995,181.59 
99.99036317759 
29:7 9978, 2754 
99:599037371229 
48,995,303.77 
99.99041585110 
38), :9925. 757'5..0:5 
99.98147447950 
407,960,565.03 
99.99033500000 


99:,. 360533 
9:9/53:6033:333333 
99, 3'60:.33 
99 .36033300000 


2881667280.06 
99.77726800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
39,066.67 
SUNGARD 
13,475.00 
SUNGARD 
21,486.67 
SUNGARD 


66 j,211..11 
SUNGARD 
454,861.11 
SUNGARD 
72,850.00 
SUNGARD 
93,216.67 
SUNGARD 
L287 19d 867 
SUNGARD 
121,416.67 
SUNGARD 
121,416.67 
SUNGARD 
70,500.00 
SUNGARD 
99,796.67 
SUNGARD 
16573'75:. 00 
SUNGARD 


298.33 
SUNGARD 


05/03/05 
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13:49:30 


UNREALIZED GAIN 
UNREALIZED LOSS 


-495.24 


-6,961.65 
= 62:7 <1? 
-2,116.04 
=3",,188:..98 
-4,818.41 
-4,818.41 
=2;,38 7-89 
-4,696.23 
=e 2a 95 


.00 


984,103.76 
-247,046.98 
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INVSMT 
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SUBTOTAL 


A 40051 
A 39282 


SUBTOTAL 


40628 
40629 
40620 
40644 
40645 
40621 
40664 
40665 
40688 
40661 
40662 
40638 
40687 


ed a a a a 


SUBTOTAL 


40671 
40672 
40666 
40667 
40668 
40675 


pp Pp YP LY 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


T NOTE(99.31) 
T NOTE 


(Inv Type) 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


(95.24) 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


Geie Ley. 
MR 


912795SM4 
912795SM4 
912795SM4 
912795S05 
912795SR3 
912795VH1 
912795VH1 
912795VH1 
912795VH1 
912795VJd7 
912795Vd7 
912795VL2 
912795VL2 


11 TREASURY BILLS 


912828BC3 
9128277F3 


12 TREASURY NOTES 


313589FJI7 
313589FK4 
313589FR9 
313589FR9 
313589FR9 
313589FS7 
313589FT5 
313589FT5 
313589GHO 
313589GW7 
313589GW7 
313589HE6 


FEDERAL HOME LOAN DISC N 3135890JR5 


(Inv Type) 


FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDL HOME LOAN BK 


CONS 
CONS 
DISC 
DISC 
DISC 
CONS 


9022200 


41 FNMA DISCOUNT NOTES 


313385FJ0 
313385FL5 
313385FN1 
313385FN1 
313385FN1 
313385FT8 
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100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
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AN 
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MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
05/05/05 01/11/05 
05/05/05 01/11/05 
05/05/05 02/23/05 
05/26/05 03/07/05 
06/02/05 02/18/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/28/05 03/30/05 
07/28/05 04/05/05 
08/11/05 03/31/05 
08/11/05 03/31/05 
17.74%(C) 
06/30/05 03/08/04 
11/15/06 05/15/02 
1.90% (C) 
05/09/05 03/24/05 
05/10/05 03/24/05 
05/16/05 03/22/05 
05/16/05 03/31/05 
05/16/05 03/31/05 
05/17/05 03/22/05 
05/18/05 04/11/05 
05/18/05 04/11/05 
06/01/05 04/05/05 
06/14/05 04/08/05 
06/14/05 04/08/05 
06/22/05 03/29/05 
07/27/05 04/29/05 
19.43%(C) 
05/09/05 04/18/05 
05/11/05 04/18/05 
05/13/05 04/11/05 
05/13/05 04/11/05 
05/13/05 04/11/05 
05/18/05 04/20/05 


PURP 


000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 


LN VE N T OR Y 


DiS foe = 
4/30/05 
CUPN TRDNG 
RATE YIELD 
2.405 2.423 
2.405 2.423 
22910 12.5522 
2.660 2.676 
2.550: 2.574 
2.635 2.668 
2.635 -2..668 
22635 2:. 6168 
2.0635 .2):668 
2.865 2.893 
22785 2.810 
B399'5) 225961) 
2.935: 2.967 
2.686 2.713 
A 2:5 = le 1870 
3.500 4.559 
1.542 1.765 
2.760) 2.7710 
2.2160) 2.5770 
2.0180 2.1912 
2.800 2.810 
2.800 2.810 
2.780 :2.792 
2-750 2.758 
2.750) 2.7158 
2.810 2.823 
2.830 2.845 
2.830 2.845 
25950 2,997 
3010 - 3.1033 
2.821. 2..834 
2.680 2.684 
2,680: °2:1685 
2.700) 2:.7.06 
2.8 OO GE 2 s9/:016 
2.7 OOF) 2.06 
2.800 2.806 


448 7 


99.238 
99:.23:8 
99.505 
99.409 
99.262 
98.778 
98.778 
98.778 
98.778 
99.045 
99.118 
98:96 
98.916 


99.647 
99.640 
99...511:5 
99.642 
99.642 
99.568 
9/9) 77 
99.717 
919. 5155 
99.473 
919:.473 
9/9 ...3:03 


99.844 
919. 82'9 
99.760 
99.760 
99.760 
99.782 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
40,000,000.00 
15,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


45,000,000.00 
10,000,000.00 


40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
36,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


42,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
12,000,000.00 


05/03/05 


PAGE: 1 
13:49:29 


BOOK VALUE 


24,809,604.17 
49,619,208. 33 
39,801,988.89 
14911 ;333'.33 

9,926,188.89 
49,388,826.39 
49,388,826.39 
49,388,826.39 
24,694,413.19 
49,522,500.00 
49,559,041.67 
49,457,840.28 
49,457,840.28 


44,973,632.82 
9,573,437.50 


39:;,°85'8.933:.33 
39,855,866.67 
49,787,638.89 
49-821, Ia 
49,821,111 .11 
35,844,320.00 
24,929,340.28 
49,858,680.56 
49,777,541.67 
49,736,652.78 
19,894,661.11 
49),-651),-73'6..11 
49,627,930.56 


41,934,340.00 
34,940,072.22 
49,880,000.00 
49,880,000.00 
39,904,000.00 
11,973,866.67 
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(SIRPT) 


INVSMT 


PPK PrP YY yp 


NO. 


40676 
40677 
40678 
40684 
40683 
40660 
40636 
40685 
40686 


SUBTOTAL 


A 
A 
A 


40570 
40627 
40659 


SUBTOTAL 


>pP Pp PPP PrKrrYP PP PP Pp 


40623 
40624 
40625 
40626 
40637 
40619 
40646 
40647 
40656 
40681 
40682 
40669 
40670 
40673 
40680 
40674 


SUBTOTAL 
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40630 
40481 
40650 
40631 
40639 
40648 


DESCRIPTION 

FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
(Inv Type) 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FEDL HOME LN MTG CORP DI 


(Inv Type) 


US BANK CP 
BOA CP 

BOA CP 

BOA CP 
DEUTSCHE CP 
BOA CP 

BOA CP 

BOA CP 
DEUTSCHE CP 
WFB CP 

WFB CP 

BOA CP 

BOA CP 

BOA CP 

US BANK CP 
BOA CP 


(Inv Type) 81 COMMERCIAL 


US BANK CD 

BOA CD 

WFB CD 

US BANK CD 

JP MORGAN CHASE CD 
WFB CD 


313385FT8 
313385FV3 
3133 85FV3 
313385FV3 
313385GA8 
313385603 
313385HG4 
313385KE5 
313385KF2 


313397FS5 
313397HD6 
313397HTL 


44 FMC DISCOUNT NOTES 


91160AS37 
0660P0S61 
0660P0S95 
0660P0SA2 
25153JSA9 
0660P0SG9 
0660P0SG9 
0660P0SG9 
2515373SG6 
9497F0SP8 
9497F0SQ6 
0660P0SX2 
0660P0SK2 
0660P0T29 
91160AT28 
0660P0T78 


PAPER DISC 


90333UEL2 
06050GHFO 
9497P2GU5 
90333UEMO 
16160X6G9 
9497P2GV3 


(ACSI) 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 


UM Naa 


OF Ss 


DUALLY 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
05/18/05 04/20/05 
05/20/05 04/22/05 
05/20/05 04/22/05 
05/20/05 04/25/05 
05/25/05 04/27/05 
06/08/05 04/07/05 
06/24/05 03/28/05 
08/09/05 04/28/05 
08/10/05 04/28/05 
20.41%(C) 
05/17/05 02/22/05 
06/21/05 03/23/05 
07/05/05 04/05/05 
3.28% (C) 
05/03/05 03/22/05 
05/06/05 03/23/05 
05/09/05 03/23/05 
05/10/05 03/23/05 
05/10/05 03/29/05 
05/16/05 03/18/05 
05/16/05 03/31/05 
05/16/05 03/31/05 
05/16/05 04/05/05 
05/23/05 04/27/05 
05/24/05 04/27/05 
05/31/05 04/12/05 
05/31/05 04/12/05 
06/02/05 04/19/05 
06/02/05 04/26/05 
06/07/05 04/19/05 
23.05% (C) 
05/03/05 03/28/05 
05/09/05 12/21/04 
05/09/05 03/31/05 
05/10/05 03/28/05 
05/12/05 03/29/05 
05/16/05 03/31/05 


4487 


99.782 
99.779 
Sie ye) 
99.803 
99.776 
99:. 513 
9:9).2:85 


9975377 
99.275 
99.256 


99.675 
99.657 
99.633 
99.625 
99.673 
99.530 
99.636 
99.636 
99.679 
99). 137. 
99.779 
99.604 
99.604 
99.642 
99.698 
99.601 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


AN FRANCISCO 

A. 5 = 5504.5 

EF ONeV EP NT OOR ¥ 

4/30/05 
CUPN TRDNG 
PURP RATE YIELD 
000 2.800 2.806 
000 2.840 2.846 
000 2.840 2.846 
000 2.840 2.846 
000 2.880 2.886 
000 2.830 2.844 
000 2.925 2.946 
000 3.030 3.056 
000 3.030 3.057 
2.817 2.:828 
000 2.670 2.687 
000 2.900 2.921 
000 2.945 2.967 
2.821 2.840 
000 2.790 2.799 
000 2.810 2.820 
000 2.810 2.820 
000 2.810 2.821 
000 2.800 2.809 
000 2.870 2.884 
000 2.850 2.860 
000 2.850 2.860 
000 2.820 2.829 
000 2.950 2.956 
000 2.950 2.957 
OOO. 25.990 27922 
000 2.910 2.922 
000 2.930 2.941 
000 2.940 2.949 
000 2.930 2.942 
2.860. 2.870 
000 2.800 2.800 
000° 2.500 2.5500 
000 2.820 2.820 
000 2.820 2.820 
0002 2228202 2:3.810 
000 2.820 2.820 


RUN: 


PAR VALUE 
SHARES 


48,000,000.00 
50,000,000.00 
27,000,000.00 
10,000,000.00 
43,000,000.00 
50,000,000.00 
50,000,000.00 
41,000,000.00 
41,000,000.00 


37,000,000.00 
36,000,000.00 
22,000,000.00 


45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
33,000,000.00 
22,000,000.00 


25,000,000.00 
50,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 


05/03/05 


PAGE: 2 
13:49:29 


BOOK VALUE 


47,895,466.67 
49,889 ,.555)..56 
26,940,360.00 
9:,.980),.277 78 
42,903,680.00 
49) 7:516', 3105..5:6 
49,642,500.00 
40,644,564.17 
40,641,113.33 


36,769,490.00 
35,739,000.00 
21,836,225.28 


44,853,525.00 
49,828,277.78 
49,816,569.44 
49,812,666.67 
49,836,666.67 
24,882,409.72 
49,817,916.67 
49,817,916.67 
49,839,416.67 
24,946,736.11 
24,944,687.50 
49,801,958.33 
49,801,958. 33 
39:,,856:,.755:.-5.6 
32,900,285.00 
21.,.9125,.262.78 


25,000,000.00 
50,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
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© IT ¥ 
MR 
(SIRPT) 
INVSMT 
NO. DESCRIPTION CUSIP 
A 40649 WFB CD 9497P2GV3 
A 40653 WFB CD 9497 P2HH3 
A 40657 WFB CD 9497P2TK4 
A 40658 WFB CD 9497P2IQ1 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 
A 40511 PUBLIC TIME DEPOSIT 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 


iC 100 UINA EY O. EF SAN FRAN CIsS¢ 0 
DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 4/30/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO (TICKER) DATE PURP RATE YIELD PRICE 
100 05/16/05 03/31/05 000 2.820 2.820 100.000 
100 05/16/05 04/01/05 000 2.820 2.820 100.000 
100 05/16/05 04/05/05 000 2.820 2.820 100.000 
100 05/31/05 04/06/05 000 2.820 2.820 100.000 
14.19%(C) 2.778 2.778 100.000 
100 07/16/05 01/15/05 000 3.000 3.000 100.000 
-00%(C) 3.000 3.000 100.000 
REPORT TOTALS = 
ASSETS FIXED 2.775 2.792 99.542 


RUN: 

PAR VALUE 

SHARES 
50,000,000.00 
30,000,000.00 
49,000,000.00 
39,000,000.00 
408,000,000.00 
100,000.00 
100,000.00 


PAGE: 3 


05/03/05 13:49:29 


BOOK VALUE 


50,000,000.00 
30,000,000.00 
49,000,000.00 
39,000,000.00 


bd 


“s 


— 


e* 


(SIRPT) 


A 40511 PUBLIC TIME DEPOSIT 


SUBTOTAL (Bank Code) 


GL-T 


19 BANK OF NEW YORK 


i, OU N Tey OF SAN FRANCISCO 
DANIEL DALY 4-1 5+ = 565 42 =a -4, (8 7 
INVES MEN T INVENTORY 
INVESTMENTS OUTSTANDING AS OF 4/30/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 07/16/05 01/15/05 000 3.000 3.000 100.000 
100.00%(C) 3.000 3.000 100.000 
REPORT TOTALS a eee mee 
ASSETS FIXED 3.000 3.000 100.000 


RUN: 


PAR VALUE 
SHARES 


PAGE: 1 
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BOOK VALUE 
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* ACTIVE TRANSACTIONS * 


40540 
TEAYWG 
40541 
TEAYWG 
40550 
TEAYWG 
40551 
TEAYWG 
40553 
TEAYWG 
40554 
TEAYWG 
40555 
TEAYWG 
40556 
TEAYWG 
40560 
TEAYWG 
40564 
TEAYWG 
40565 
TEAYWG 
40586 
TEAYWG 
40591 
TEAYWG 
40592 
TEAYWG 
40593 
TEAYWG 
40594 
TEAYWG 
40613 
TEAYWG 
40614 
TEAYWG 
40615 
TEAYWG 
40616 
TEAYWG 
40617 
TEAYWG 
40618 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


DEUTSCH BANK CP 


BOA CP 


FEDERAL NATL MTG ASSN 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
WFB CD 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


Ce anay </Cs20nU rN: Tey 


MR 
BANK BROK 
CASH DATE 

19 87 

19) 87 

19 43 

1-9 40 

19 40 

19 40 

19 87 

19: 87 

19 40 

19 40 

At9 40 

Ang 87 

129 43 

19 89 

se) 41 

1°99 87 

1.9 43 

19 40 

19 43 

19 40 

AG) 43 

19 43 


DANIEL 


FUND: 


MATURITY 
/ENTRY 


04/11/05 
05/02/05 
04/11/05 
05/02/05 
04/05/05 
05/02/05 
04/12/05 
05/02/05 
04/05/05 
05/02/05 
04/19/05 
05/02/05 
04/20/05 
05/02/05 
04/22/05 
05/02/05 
04/20/05 
05/02/05 
04/11/05 
05/02/05 
04/22/05 
05/02/05 
04/19/05 
05/02/05 
04/05/05 
05/02/05 
04/05/05 
05/02/05 
04/05/05 
05/02/05 
04/20/05 
05/02/05 
04/14/05 
04/06/05 
04/14/05 
04/11/05 
04/27/05 
05/02/05 
04/13/05 
05/02/05 
04/05/05 
05/02/05 
04/12/05 


448: 7 


BOOK VALUE 
PREM / (DISC) 


-49,783,000.00 
-49,783,000.00 
-49,808,000.00 
=A 9 TTD, D2 2rs22 
=49 815,972.22 
~49,763,638.89 
=497:760;, 122.71 
-49,753,055.56 
-24,886,666.67 
-29,886,150.00 
=3 {981,795.56 
-40,860,827.78 
=159),,957'5,9'50'..0'0 
-24,947,437.50 
-25,000,000.00 
-19,936,694.44 
=A'9) 1897, 012;7 618 

102,472.22 
=49 1897 /92°7 «78 

102,472.22 
=9!,1916:9,;.3163).;89 
=3:1)719.3'5,,12:00..00 


-49,930,069.44 


-28,729,285.03 


F SAN PB R-A NC LoS: CO 
DAL ¥ 44 -Sie= (5) 5) A = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/05 TO 04/30/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
04/11/05 MAT 2.520 -50,000,000.00 
04/11/05 22931. 
04/11/05 MAT 2.520 -50,000,000.00 
04/11/05 Pero ye ise 
04/05/05 MAT 2.560 -50,000,000.00 
04/05/05 Pera Ae] 
04/12/05 MAT 2.600 -50,000,000.00 
04/12/05 2: O12 
04/05/05 MAT 2.500 -50,000,000.00 
04/05/05 2.509 
04/19/05 MAT 2.540 -50,000,000.00 
04/19/05 2.552 
04/20/05 MAT 2.540 -50,000,000.00 
04/20/05 23952 
04/22/05 MAT 2.540 -50,000,000.00 
04/22/05 2.553 
04/20/05 MAT 2.550 -25,000,000.00 
04/20/05 2.562 
04/11/05 MAT 2.530 -30,000,000.00 
04/11/05 2.540 
04/22/05 MAT 2.560 -4,000,000.00 
04/22/05 22002 
04/19/05 MAT 2.600 -41,000,000.00 
04/19/05 2-609 
04/05/05 MAT 2.610 -20,000,000.00 
04/05/05 2:65 
04/05/05 MAT 2.610 -25,000,000.00 
04/05/05 2615 
04/05/05 MAT 2.630 -25,000,000.00 
04/05/05 2.630 
04/20/05 MAT 2.650 -20,000,000.00 
04/20/05 2.658 
04/01/05 SALE 2.635 -50,000,000.00 
04/01/05 2.640 
04/11/05 SALE 2.635 -50,000,000.00 
04/11/05 2.640 
04/27/05 MAT 2.690 -10,000,000.00 
04/27/05 2.698 
04/13/05 MAT 2.700 -32,000,000.00 
04/13/05 205 
04/05/05 MAT 2.650 -50,000,000.00 
04/05/05 2.654 
04/12/05 MAT 2.680 -28,785,000.00 
04/12/05 2.685 


05/02/05 


PAGE: ] 
RUN: 05/03/05 13:49:28 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-217,000.00 
-217,000.00 
-192,000.00 
=220 277). 18 
-184,027.78 
-236,361.11 
-239,888:..89 
-246,944.44 
= 13 7333 23'S 
=113.78510;. 00 
-18,204.44 
= 13:90 72.22 
-42,050.00 
352791622510 
+92), 9'65,..2:8 
=63:;,, 3:09.56 
=54 7,895.83 
=91:,,49:3).:05 
=3/0)7'63/6,.. 11 
-64,800.00 
-69,930.56 


= DO paar 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
30,000,000.00 

4,000,000.00 
41,000,000.00 
20,000,000.00 
25,000,000.00 
2'5 ,052.,.9165 .28 
20,000,000.00 
=2i10\.83 
49,952,694.44 
145.83 
49,988,875.00 
10,000,000.00 
32,000,000.00 


50,000,000.00 


28,785,000.00 
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* ACTIVE 


40622 
TEAYWG 
40632 
TEAYWG 
40633 
TEAYWG 
40634 
TEAYWG 
40635 
TEAYWG 
40641 
TEAYWG 
40652 
TEAYWG 
40653 
TEAYWG 
40654 
TEAYWG 
40656 
TEAYWG 
40657 
TEAYWG 
40658 
TEAYWG 
40659 
TEAYWG 
40660 
TEAYWG 
40661 
TEAYWG 
40662 
TEAYWG 
40663 
TEAYWG 


TEAYWG 
40664 
TEAYWG 
40665 
TEAYWG 
40666 
TEAYWG 
40667 
TEAYWG 


TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


US BANK CP 


WFB CD 


WFB CD 


WFB CD 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


WFB CD 


TREASURY BILLS 


DEUTSCHE CP 


WFB CD 


WFB CD 


FEDL HOME LN MTG CORP 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


BNY (11847.99) 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


Cc 


ED NC Or U.N Tx. 
DANIEL DA 


MR 
BANK BROK 
CASH DATE 

19 44 

19 41 

a9 41 

19 41 

19 40 

1.9 40 

19 40 

19 41 

19 40 

19 43 

19 41 

19 41 

19 40 

19 40 

19 40 

19 40 

19 99 

99 

19 43 

19 43 

19 40 

19 40 


FUND: 


MATURITY 
/ ENTRY 


04/26/05 
05/02/05 
04/27/05 
05/02/05 
04/28/05 
05/02/05 
04/29/05 
05/02/05 
04/28/05 
05/02/05 
04/28/05 
05/02/05 
04/27/05 
05/02/05 
05/16/05 
04/06/05 
07/28/05 
04/06/05 
05/16/05 
04/06/05 
05/16/05 
04/06/05 
05/31/05 
04/06/05 
07/05/05 
04/06/05 
06/08/05 
04/08/05 
06/14/05 
04/08/05 
06/14/05 
04/08/05 
05/31/05 
04/11/05 


04/11/05 
05/18/05 
04/11/05 
05/18/05 
04/11/05 
05/13/05 
04/11/05 
05/13/05 


448 7 


BOOK VALUE 
PREM / (DISC) 


-29, 919,500.00 
-25,000,000.00 
-35,000,000.00 
-50,000,000.00 
-49'}'897 ,.3:3:3'..50 
=7} 983,728.89 
-49,894,611.11 
30,000,000.00 


49,559,041.67 
-440,958.33 
49,839,416.67 
-160,583.33 
49,000,000.00 


39,000,000.00 


21,8361, 225:5.2:8 
-163,774.72 
49, 756,305.56 
-243,694.44 
49,736 ,65:2'.78 
=2:63), S47 22 
19,894,661.11 
=1051,.3:3:87..89 
25,000,000.00 


-25,000,000.00 


24,929,340.28 
=110),,65:9% 7:2 
49,858,680.56 
-141,319.44 
49,880,000.00 
-120,000.00 
49,880,000.00 


F SAN PR. APN Co LS C0 
Liv ¥ 41 5) 5915: a) c= 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/05 TO 04/30/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
04/26/05 MAT 2.760 -30,000,000.00 
04/26/05 22769 
04/27/05 MAT 2.780 -25,000,000.00 
04/27/05 2.780 
04/28/05 MAT 2.780 -35,000,000.00 
04/28/05 2.780 
04/29/05 MAT 2.780 -50,000,000.00 
04/29/05 2.780 
04/28/05 MAT 2.640 -50,000,000.00 
04/28/05 2.645 
04/28/05 MAT 2.615 -8,000,000.00 
04/28/05 2.620 
04/27/05 MAT 2.710 -50,000,000.00 
04/27/05 2.716 
04/01/05 PURC 2.820 30,000,000.00 
04/01/05 2.820 
04/05/05 PURC 2.785 50,000,000.00 
04/05/05 2.810 
04/05/05 PURC 2.820 50,000,000.00 
04/05/05 2.829 
04/05/05 PURC 2.820 49,000,000.00 
04/05/05 2.820 
04/06/05 PURC 2.820 39,000,000.00 
04/06/05 2.820 
04/05/05 PURC 2.945 22,000,000.00 
04/05/05 2.967 
04/07/05 PURC 2.830 50,000,000.00 
04/07/05 2.844 
04/08/05 PURC 2.830 50,000,000.00 
04/08/05 2.845 
04/08/05 PURC 2.830 20,000,000.00 
04/08/05 2.845 
04/04/05 PURC 5.500 25,000,000.00 
04/04/05 5.500 
04/04/05 SALE 5.500 -25,000,000.00 
04/04/05 5.500 
04/11/05 PURC 2.750 25,000,000.00 
04/11/05 2.758 
04/11/05 PURC 2.750 50,000,000.00 
04/11/05 yates) 
04/11/05 PURC 2.700 50,000,000.00 
04/11/05 2.706 
04/11/05 PURC 2.700 50,000,000.00 
04/11/05 2.706 


04/11/05 


-120,000.00 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=i2:3) 099s. 


-102,666. 


= 1657.20) dt 


=105,,.3:88 . 


ola 


89 


PAGE: 2 


05/03/05 13:49:28 


(GAIN) /LOSS 
SETTLEMENT 


30,000,000.00 
25,057, 916.67 
35,083,786 .11 
5:0) ,.12'3), 55 53856 
50,000,000.00 
8,000,000.00 
50,000,000.00 
-30,000,000.00 
-49,559,041.67 
-49,839,416.67 
-49,000,000.00 
-39,000,000.00 
=25, 8367225228 
=4:9',.75:6:;, 3'0:5:.:5'6 
-49,736,652.78 
-19,894,661.11 
-25,000,000.00 
= 1s 847.99 

2:57 10 C499 
-24,929,340.28 
-49,858,680.56 
-49,880,000.00 


-49,880,000.00 
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* ACTIVE TRANSACTIONS * 


40668 
TEAYWG 
40669 
TEAYWG 
40670 
TEAYWG 
40671 
TEAYWG 
40672 
TEAYWG 
40673 
TEAYWG 
40674 
TEAYWG 
40675 
TEAYWG 
40676 
TEAYWG 
40677 
TEAYWG 
40678 
TEAYWG 
40680 
TEAYWG 
40681 
TEAYWG 
40682 
TEAYWG 
40683 
TEAYWG 
40684 
TEAYWG 
40685 
TEAYWG 
40686 
TEAYWG 
40687 
TEAYWG 
40688 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN 


BOA CP 


BOA CP 


FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


BOA CP 


BOA CP 


FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


US BANK CP 


WFB CP 


WFB CP 


FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


DISC 


DISC 


DISC 


FNMA DISCOUNT NOTES 


Carl 
M R 


BANK BROK 
CASH DATE 
1:9 40 
19 40 
19 40 
19 40 
dee) 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 44 
19 41 
19 41 
1:9 40 
19 40 
1.9 40 
19 40 
19 40 
9 40 


fe OU 


DANIEL 


NT ¥ 
DA 


oy SAN 
ly *Y. 4 


DETAIL TRANSACTION REPORT - 
TO 04/30/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


05/13/05 
04/11/05 
05:/31705 
04/11/05 
05:/317:05 
04/11/05 
05/09/05 
04/27/05 
05/11/05 
04/27/05 
06/02/05 
04/27/05 
06/07/05 
04/27/05 
05/18/05 
04/27/05 
05/18/05 
04/27/05 
05/20/05 
04/27/05 
05/20/05 
04/27/05 
06/02/05 
04/27/05 
05/23/05 
04/27/05 
05/24/05 
04/27/05 
05/25/05 
04/27/05 
05/20/05 
04/27/05 
08/09/05 
04/28/05 
08/10/05 
04/28/05 
07/27/05 
04/29/05 
06/01/05 
05/03/05 


04/01/05 


100 


TRADE/ 
SETTLE 


04/11/05 
04/11/05 
04/12/05 
04/12/05 
04/12/05 
04/12/05 
04/18/05 
04/18/05 
04/18/05 
04/18/05 
04/19/05 
04/19/05 
04/19/05 
04/19/05 
04/20/05 
04/20/05 
04/20/05 
04/20/05 
04/22/05 
04/22/05 
04/22/05 
04/22/05 
04/26/05 
04/26/05 
04/27/05 
04/27/05 
04/27/05 
04/27/05 
04/27/05 
04/27/05 
04/25/05 
04/25/05 
04/28/05 
04/28/05 
04/28/05 
04/28/05 
04/29/05 
04/29/05 
04/05/05 
04/05/05 


TXN COUPON 
TYP YIELD 


2.706 
PURC 2.910 
Ze I 2iZ 
PURC 2.910 
Pam Para 
PURC 2.680 
2.684 
PURC 2.680 
2.685 
PURC 2.930 
2.941 
PURC 2.930 
2.942 
PURC 2.800 
2.806 
PURC 2.800 
2.806 
PURC 2.840 
2.846 
PURC 2.840 
2.846 
PURC 2.940 
2.949 
PURC 2.950 
2.956 
PURC 2.950 
26.957 
PURC 2.880 
2.886 
PURC 2.840 
2.846 
PURC 3.030 
3.056 
PURC  3../030 
33,0577 
PURG 3020 
3.1033 
PURG, 2.810 
2823 


FRANCIS ¢C Oo 


SS = 5 5 a= 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


40,000,000.00 
50,000,000.00 
50,000,000.00 
42,000,000.00 
35,000,000.00 
40,000,000.00 
22,000,000.00 
12,000,000.00 
48,000,000.00 
50,000,000.00 
27,000,000.00 
33,000,000.00 
25,000,000.00 
25,000,000.00 
43,000,000.00 
10,000,000.00 
41,000,000.00 
41,000,000.00 
50,000,000.00 


50,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


39,904,000.00 
-96,000.00 
49,801,958.33 
-198,041.67 
49,801,958.33 
-198,041.67 
41,934,340.00 
-65,660.00 
34,940,072.22 
-59,927.78 
39,856,755.56 
-143,244.44 
21;912,262.78 
$87,137.22 
11,973,866.67 
=26, 133.33 
47,895,466.67 
-104,533.33 
49,889,555.56 
-110,444.44 
26,940,360.00 
-59,640.00 
32,900,285 .00 
=99), FL5:..00 
24,946,736.11 
=§3,,263..89 
24,944,687.50 
=5§5,, 312550 
42,903,680.00 
-96,320.00 
919807207308 
=19),722\. 2:2 
40,644,564.17 
=3:5'9\435\.:83 
40,641,113.33 
-358,886.67 
491627 ;,930.56 
-372,069.44 
490 Mal de, Da d.60 
-222,458.33 


05/03/05 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 3 
13:49:28 


(GAIN) /LOSS 
SETTLEMENT 


-39,904,000.00 
-49, 801,958.33 
=49' 801,958.33 
-41,934,340.00 
-34,940,072.22 
-39,856,755.56 
-21,912,262.78 
=11.,973'; 866:.'67 
-47,895,466.67 
=49, 889,555.56 
-26,940,360.00 
=3:2;,9:00;,.285. 0:0 
-24,946,736.11 
-24,944,687.50 
-42,903,680.00 
=9:,,980),.27 7.578 
-40,644,564.17 
-40,641,113.33 
-49,627,930.56 
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Cll Ye/7.C-OL.Ue NAY O F SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
04/01/05 TO 04/30/05 RUN: 05/03/05 13:49:28 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 2.901 1294000000.00 1289387736.15 -4,612,263.85 -1289387736.15 
( 34) 
SALE 3.212 -125000000.00 -124795055.56 204,944.44 -146,388.88 -12,118.82 124,953,417.43 
( 3) 145.83 
MAT 2.624 -958785000.00 -955963113.81 -3,140,109.81 956,281 33:7, 43 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
June 7, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the eleven months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $48,580,671 Earned Interest Yield 
Total Net Earnings $51,095,173 Pooled Funds 2.250% 
Average Age of Portfolio 69 Days All Funds 2.250% 


Total cost of the securities on hand May 31, 2005 was $3,033,013,821 with a market value of $3,041,696,127 
plus fixed assets accrued earnings of $739,836. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of May 31, 2005. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of May 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on May 31, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
May 2005. 


Very truly yours, 


José Cisneros JUN - 
Treasurer 
SAN FRANCISCO 


EG PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., J. Grazioli 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


PO RET FO. Diet. © 
5/01/05 THROUGH 


ASSETS 
-7,412,026.98 
7,240,788.98 
2,878; 919 7599.75 
2.961 
3,032, 913,821.35 
3,033,227,202.56 
3.056 


68.69 


68.69 


GOV'T SECURITIES 


SAN 
4 


F 
5 


ALL FUNDS 


LIABILITIES 


.000 


.000 


AN €. tS € 
5 5 4 4 4 


Sea Tbs Tt es 
5/31/05 


ASSETS 

258.34 
100,000.00 
3.042 
100,000.00 
100,000.00 
3.042 

46.00 


46.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: al 
06/06/05 07:53:40 
TOTAL 


7+, 412),,026..98 
7,241,047.32 

27 819, 0197599 2875 
2559161 

37,033 ,003), 827.35 
3,033,321, 202356 
3.056 

N/A 

N/A 
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Gr Ye 7 Se One Niet oY oO 
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SUMMARY DESCRIPTION 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANTEL 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


F SAN 


FRAN Cris ¢€ 0 


Ay i= 


513 


MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


15 


10 


-50%(C) 
- 80% (C) 
-23%(C) 
«35 8(C) 
-89%(C) 
- 9ESCC) 
.32%(C) 


.00%(C) 


REPORT TOTALS 
ASSETS 


FIXED 


55 4 - 


INVENTORY 


1/05 


TRDNG 
YIELD 


448 7 


99.502 


100.000 


100.000 


RUN: 


PAR VALUE 
SHARES 

630,000,000. 
55,000,000. 
618,000,000. 
469,000,000. 
486,000,000. 
485,000,000. 


313,000,000. 


06/07/05 


PAGE: 


BOOK VALUE 


622:,809);679:. 

54,547,070. 
613,467,205. 
465.,.700),.33:2% 
481,803,155. 
482,586,378. 


313,000,000. 


1 


00:00:41 


«le 


A 


A 


A 


A 


A 


MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40568 TREASURY BILLS 
02/18/05 06/02/05 
40532 TREASURY BILLS 
02/04/05 07/21/05 
40533 TREASURY BILLS 
02/04/05 07/21/05 
40534 TREASURY BILLS 
02/04/05 07/21/05 
40651 TREASURY BILLS 
03/30/05 07/28/05 
40642 TREASURY BILLS 
03/31/05 08/11/05 
40643 TREASURY BILLS 
03/31/05° 08/11/05 
40690 TREASURY BILLS 
05/04/05 09/29/05 
40691 TREASURY BILLS 
05/04/05 10/06/05 
40735 TREASURY BILLS 
05/26/05 11/25/05 
40736 TREASURY BILLS 
05/26/05 11/25/05 
40737 TREASURY BILLS 
05/26/05 11/25/05 
40738 TREASURY BILLS 
05/26/05 11/25/05 
40739 TREASURY BILLS 
05/26/05 11/25/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
40051 T NOTE(99.31) 
03/08/04 06/30/05 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 
40688 FNMA DISCOUNT NOTES 
04/05/05 06/01/05 
40661 FNMA DISCOUNT NOTES 
04/08/05 06/14/05 
40662 FNMA DISCOUNT NOTES 


04/08/05 06/14/05 


Grin y /-COoUN TY 


DANIEL 


OF 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912795SR3 19 
40 
912795VH1 1:9 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795VJ7 19 
43 
912795VL2 19 
43 
912795VL2 19 
43 
912795VT5 19 
40 
912795VvU2 19 
40 
912795WB3 19 
40 
912795WB3 19 
40 
912795WB3 19 
40 
912795WB3 19 
40 
912795WB3 19 
40 

20.53% (M) 
912828BC3 19 
40 
9128277F3 19 
87 

1.81% (M) 
313589GHO 19 
40 
313589GW7 19 
40 
313589GW7 19 
40 


100 
000 
100 
000 


100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
2.5500 
2.5740 
2.6350 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 
2.8650 
2.8926 
2.9350 
2.9672 
2.9350 
2.9672 
3.0000 
3.0375 
3.0400 
3.0803 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 
3.1341 


1.1250 
1.1698 
3.5000 
4.5592 


2.8100 
2.8226 
2.8300 
2.8450 
2.8300 
2.8450 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,926,188.89 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,522,500.00 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,383,333.33 
50,000,000.00 
49,345,555.56 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
20,000,000.00 
19,686,358.40 
630,000,000.00 
621,809,679.91 


45,000,000.00 
44,973,632.82 
10,000,000.00 
9, 573:, 437.50 
55,000,000.00 
54,547,070.32 


50,000,000.00 
49,777,541.67 
50,000,000.00 
49,736,652.78 
20,000,000.00 
19,894,661.11 


Cis € © 


487 


MARKET VALUE 
MARKET PRICE 
10,000,000.00 
100.0000000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99 .62500000000 
49,781,250.00 
99.56250000000 
49,718,750.00 
99.43750000000 
49,718,750.00 
99.43750000000 
49,515,625.00 
99.03125000000 
49,484,375.00 
98.96875000000 
49,265,625.00 
98.53125000000 
49,265,625.00 
98.53125000000 
49,265,625.00 
98.53125000000 
49,265,625.00 
98.53125000000 
19,706,250.00 
98.53125000000 
624,425,000.00 
99.11507900000 


44,943,750.00 
99.87500000000 
9,996,875.00 
99.96875000000 
54,940,625.00 
99.89204500000 


50,000,000.00 
100.0000000000 
49,968,402.78 
99.93680555556 
US RSSh7 Ey sical Saka 
99.93680555556 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
73,102.39 
SUNGARD 
428,187.50 
SUNGARD 
428,187.50 
SUNGARD 
428,187.50 
SUNGARD 
250,687.50 
SUNGARD 
252,736.21 
SUNGARD 
252+,736 41: 
SUNGARD 
116,666.67 
SUNGARD 
118),.2.22'..22 
SUNGARD 
25,708.33 
SUNGARD 
25,708.33 
SUNGARD 
25,708.33 
SUNGARD 
25,708.33 
SUNGARD 
10,283.33 
SUNGARD 


212, 5:6.9°.:0.6 
SUNGARD 
16,168.48 
SUNGARD 


222,458.33 
SUNGARD 
212,250.00 
SUNGARD 
84,900.00 
SUNGARD 


06/07/05 


PAGE: if 
00:00:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


=4.,513°589 
+47 913789 


-4,513.89 
8,062.50 


8,173°. 64 
8,.173:.61 
15,625.00 
20,597.22 
24,020.67 
24,020.67 
24,020.67 
24,020.67 


9,608.27 


167,032.61 
=13:, 541.67 


-29,882.82 
423,437.50 


423,437.50 
-29,882.82 


-00 
19,500.00 


7,800.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/05 
MAJOR SORT KEY IS ICC# 


Ci YY --© O UN Y OF 
MR DANIEL DA ly ¥ 
(RPTMKT ) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40638 FNMA DISCOUNT NOTES 313589HE6 19 100 
03/29/05 06/22/05 40 000 
40696 FNMA DISCOUNT NOTES 313589HZ9 19 100 
05/09/05 07/11/05 87 000 
40700 FEDERAL NATL MTG ASSN DISC N 313589569 19 100 
05/10/05 07/18/05 87 000 
40687 FEDERAL HOME LOAN DISC NOTES 313589IR5 19 100 
04/29/05 07/27/05 40 000 
40712 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40713 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40714 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40715 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40703 FNMA DISCOUNT NOTES 313589LA9 19 100 
05/10/05 08/29/05 40 000 
40741 FNMA DISCOUNT NOTES 313589L24 19 100 
05/25/05 09/21/05 43 000 
40730 FNMA DISCOUNT NOTES 313589MG5 19 100 
05/23/05 09/28/05 43 000 
40742 FNMA DISCOUNT NOTES 313589MG5 9 100 
05/25/05 09/28/05 43 000 
40728 FNMA DISCOUNT NOTES 313589MP5 19 100 
05/20/05 10/05/05 43 000 

SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 20.26% (M) 
40660 FEDERAL HOME LOAN DISC NOTES 313385GQ3 19 100 
04/07/05 06/08/05 40 000 
40636 FEDERAL HOME LOAN DISC NOTES 313385HG4 19 100 
03/28/05 06/24/05 40 000 
40701 FEDERAL HOME LOAN DISC NOTES 313385HV1 ug 100 
05/10/05 07/07/05 87 000 
40709 FEDERAL HOME LOAN DISC NOTES 313385JB3 19 100 
05/13/05 07/13/05 40 000 
A 40740 FEDERAL HOME LOAN DISC NOTES 313385JL1 19 100 
05/23/05 07/22/05 40 000 
40685 FEDERAL HOME LOAN DISC NOTES 313385KE5 19 100 
04/28/05 08/09/05 40 000 
A 40686 FEDERAL HOME LOAN DISC NOTES 313385KF2 19 100 
04/28/05 08/10/05 40 000 
40743 FEDERAL HOME LOAN DISC NOTES 313385KGO 19 100 
05/25/05 08/11/05 43 000 


CPN RATE 
YTM TR 


2.9900 
3.0072 
3.0100 
3.0326 
3.0900 
3.1130 
3.0900 
3.1130 
3.0900 
3.1130 
3.0900 
3.1130 
3.0900 
3.97 
3.1500 
3.1831 
3.1600 
3.1959 
3.1600 
3.1953 
3.1900 
3.2295 


3.0362 


3.0656 
3.0300 
3.0565 
3.0300 
3.0568 
3.1100 
She abs) ital 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,651, 736.11 
50,000,000.00 
49,740,125.00 
50,000,000.00 
49,713,458.33 
50,000,000.00 
49,627,930.56 
50,000,000.00 
49,630,916.67 
30,000,000.00 
29,778,550.00 
50,000,000.00 
49,630,916.67 
25,000,000.00 
24,815,458.33 
50,000,000.00 
49,523,625.00 
20,000,000.00 
19::790-,:75:0'..00 
21,000,000.00 
20,764,053.33 
22,000,000.00 
21,756,680.00 
30,000,000.00 
29,633,150.00 
618,000,000.00 
613,467,205.56 


50,000,000.00 
49°, 1516; 305.56 
50,000,000.00 
49,642,500.00 
20,000,000.00 
19%,-9,016%.233%.3'3 
33,000,000.00 
32,832,809.17 
17,000,000.00 
167 913 7-5:833.33 
41,000,000.00 
40,644,564.17 
41,000,000.00 
40,641,113.33 
12,000,000.00 
La OLS, 1401700 


C248" C20 
448 7 


MARKET VALUE 
MARKET PRICE 
49,948,958.33 
99.89791666667 
49,902,777.78 
99.80555555556 
49,885,763.89 
OOSTAL S20 LIS 
49,863,888.89 
SOR T277T 7777118 
49,828,888.89 
99.65777777778 
29,897,333.33 
99.65777777778 
49,828,888.89 
99.65777777778 
24,914,444.44 
99.65777777778 
49,782,444.44 
99.56488888889 
19,889,866.67 
99. 44933333333 
20,877,132.50 
99.41491666667 
21, 871,281 767 
99.41491666667 
29,813,100.00 
99.37700000000 
616,260,533.61 
99.71853300000 


AD STAT 222°. 22 
99.94244444444 
49,905,444.44 
99.81088888889 
19,940,800.00 
99.70400000000 
32,886,040.00 
99.65466666667 
LG 9238713033 
99.58066666667 
40,759,535.00 
99.41350000000 
40,756,050.00 
99.40500000000 
11,927,580.00 
99.39650000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
262 22922 
SUNGARD 
94,875.00 
SUNGARD 
91,361.11 
SUNGARD 
137,958.33 
SUNGARD 
68,666.67 
SUNGARD 
41,200.00 
SUNGARD 
68,666.67 
SUNGARD 
34,333.33 
SUNGARD 
94,416.67 
SUNGARD 
12,250.00 
SUNGARD 
16,590.00 
SUNGARD 
13,517.78 
SUNGARD 
31,900.00 
SUNGARD 


216,180.55 
SUNGARD 
264,062.50 
SUNGARD 
3'5/7.9.6.6.. 6:7, 
SUNGARD 
52707 83 
SUNGARD 
1277.9162°.50 
SUNGARD 

Le eS 2103'S 
SUNGARD 
LI 32385935 
SUNGARD 
Lyje56.6i9, 
SUNGARD 


06/07/05 


PAGE: 2 
00:00:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


_—s 35,000.00 
67,777.78 
80,944.45 
98,000.00 

12:9',.305.5 5:5 
77 ,983..3:3 
129;,305555 
64,652.78 
164,402.77 
85,866.67 
96,489.17 


101,083.89 


148,050.00 


=1;,.2163:.:89 
=1)7,41'806 


-1,000.00 
1,155.00 


2, 1:67 50 


=—27,399)1 910 


=—27, 391.66 
Ty SUIS} SIS} 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/05 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


Cra De a /CrOo UPN Tey, OF 
MR DANIEL Di ALY 
(RPTMKT ) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40716 FEDERAL HOME LOAN DISC NOTES 313385KL9 19 100 
05/16/05 08/15/05 87 000 
A 40725 FEDERAL HOME LOAN DISC NOTES 313385KN5 19 100 
05/18/05 08/17/05 40 000 
A 40733 FEDERAL HOME LOAN DISC NOTES 313385KQ8 19 100 
05/24/05 08/19/05 87 000 
A 40734 FEDERAL HOME LOAN DISC NOTES 313385KQ8 19 100 
05/24/05 08/19/05 87 000 
A 40744 FEDERAL HOME LOAN DISC NOTES 313385KxX3 AES 100 
05/31/05 08/26/05 40 000 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 15.34%(M) 
A 40627 FMC DISCOUNT NOTES 313397HD6 19 100 
03/23/05 06/21/05 40 000 
A 40659 FEDL HOME LN MTG CORP DISC N 313397HTL 19 100 
04/05/05 07/05/05 40 000 
A 40710 FMC DISCOUNT NOTES 313397HZ7 19 100 
05/13/05 07/11/05 87 000 
A 40717 FMC DISCOUNT NOTES 3133970R3 19 100 
05/16/05 07/27/05 45 000 
A 40718 FME€ DISCOUNT NOTES 3133975S1 9 100 
05/16/05 07/28/05 87 000 
A 40702 FMC DISCOUNT NOTES 313397KE0 19 100 
05/10/05 08/09/05 40 000 
A 40731 FMC DISCOUNT NOTES 313397KM2 19 100 
05/23/05 08/16/05 43 000 
A 40719 FMC DISCOUNT NOTES 313397LS8 19 100 
05/16/05 09/14/05 87 000 
A 40727 FMC DISCOUNT NOTES 313397LS8 19 100 
05/18/05 09/14/05 87 000 
A 40726 FMC DISCOUNT NOTES 313397LU3 19 100 
05/18/05 09/16/05 40 000 
A 40704 FMC DISCOUNT NOTES 34339 7LY5 £9 100 
05/11/05 09/20/05 43 000 
A 40732 FMC DISCOUNT NOTES 313397MN8 9) 100 
05/23/05 10/04/05 43 000 
A 40729 FMC DISCOUNT NOTES 313397NC1 19) 100 
05/20/05 10/18/05 43 000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 15.87% (M) 
A 40673 BOA CP 0660P0T29 19 100 
04/19/05 06/02/05 40 000 


YTM TR 


3.0411 


2.9000 
2.9212 
2.9450 
2.9671 
3.0000 
3.0148 
3.0100 
3.0282 
3.0100 
3.0285 
3.0650 
3.0889 
3.1000 
3.1229 
3.1300 
3.1633 
3.1400 
S129 
3.1400 
8.01735 
3.1500 
3.1868 


3.0993 


2.9300 
2.9405 


PAR/ SHARES 
BOOK 
40,000,000.00 
39 693: ,633:233 
30,000,000.00 
29,766,054.17 
50,000,000.00 


49,625,416.67 
35,000,000.00 
34,737,791.66 
50,000,000.00 
49,621,187.50 
469,000,000.00 
465,700,332.22 


36,000,000.00 
35,739,000.00 
22,000,000.00 
21,836,225.28 
50,000,000.00 
49,754,166.67 
50,000,000.00 
49,699,000.00 
50,000,000.00 
49,694,819.44 
50,000,000.00 
49,612,618.06 
10,000,000.00 

9,926,805.56 
50,000,000.00 
49,473,986.11 
50,000,000.00 
49,481,027.78 
50,000,000.00 
49,472,305.56 
12,000,000.00 
11,861,400.00 

6,000,000.00 

5119/29',,210 31.333 
50,000,000.00 
49,322,597.22 
486,000,000.00 
481,803,155.01 


40,000,000.00 
39,856, 755.56 


Cer zs EO 


48 7 


MARKET VALUE 

MARKET PRICE 
39,745,000.00 
99.36250000000 
29,803,650.00 
99.34550000000 
49,664,250.00 
99.32850000000 
34,764,975.00 
99.32850000000 
49,634,500.00 
99.26900000000 
466,687,759.99 
99.50698500000 


35,940,800.00 
99.83555555556 
21,938,497.78 
99.72044444444 
49,835,555.56 
99.67111111111 
49,769,777.78 
99.53955555556 
49,765,666.67 
997.:531:3:3333333 
49,706,750.00 
99.41350000000 

9,935,400.00 
99.35400000000 
49,540,625.00 
99.08125000000 
49,540,625.00 
99.08125000000 
49,531,875.00 
99.06375000000 
11,883,450.00 
99.02875000000 

5, 93/20/0833 
98.87847222222 
49,376,430.56 
98°..752861271141 
482,698,161.68 
99.32060900000 


39,996,644.44 
esse aba aba ba bata eal 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
53,866.67 
SUNGARD 
35,991.67 
SUNGARD 
34,444.44 
SUNGARD 
24,111.91 
SUNGARD 
4,354.17 
SUNGARD 


203,000.00 
SUNGARD 
102,584.17 
SUNGARD 
79,166.67 
SUNGARD 
66,888.89 
SUNGARD 
66,888.89 
SUNGARD 
93,652.78 
SUNGARD 
7,750.00 
SUNGARD 
69,555.56 
SUNGARD 
61,055.56 
SUNGARD 
61,055.56 
SUNGARD 
22,050.00 
SUNGARD 
4,755.00 
SUNGARD 
53) /833:.33 
SUNGARD 


139,988.88 
SUNGARD 


06/07/05 


PAGE: 3 
00:00:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


=2;,5.0(0:,.0'0 
1,604.16 


4,388.89 
34, O72.23 


8,958.33 


22,529.44 
=110),,634 21 


-1,200.00 


=31d).'67 
2,222.22 


3,888.89 
3,958.34 
479.16 


844.44 


=2.,. 916 163) 
-1,458.34 


=1,,486..4:2 
0.00 


11, 393). 06 
-8,622.80 


-100.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/05 
MAJOR SORT KEY IS ICC# 


CLry / €¢ Oo UN T Y¥ Orr: 
MR. DANIEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40680 US BANK CP 91160AT28 19 100 
04/26/05 06/02/05 44 000 
40674 BOA CP 0660P0T78 19 100 
04/19/05 06/07/05 40 000 
40697 WFB CP 9497FOTL6 19 100 
05/09/05 06/20/05 41 000 
40698 WFB CP 9497F0TU6 19 100 
05/09/05 06/28/05 41 000 
40694 BOA CP 0660P0TW3 19 100 
05/06/05 06/30/05 40 000 
40695 BOA CP 0660P0TW3 19 100 
05/06/05 06/30/05 40 000 
40692 US BANK CP 91160AU59 19 100 
05/04/05 07/05/05 44 000 
40720 DEUTSCHE BK CP 25153JUC2 19 100 
05/16/05 07/12/05 43 000 
40721 DEUTSCHE BK CP 25153JUE8 19 100 
05/16/05 07/14/05 43 000 
40745 BOA CP 0660POVF7 19 100 
05/31/05 08/15/05 40 000 
40706 BOA CP 0660PO0VK6 19 100 
05/12/05 08/19/05 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 15.90% (M) 
40693 US BANK CD 90333UEU2 19 100 
05/04/05 06/14/05 44 000 
40708 WFB CD 9497P2PX9 19 100 
05/13/05 06/14/05 41 000 
40699 WFB CD 9497P2PT8 19 100 
05/09/05 06/24/05 41 000 
A 40705 US BANK CD 90333UEVO 19 100 
05/11/05 06/28/05 44 000 
A 40722 BOA CD 06050GMG2 19 100 
05/16/05 07/26/05 40 000 
A 40724 UNION BANK CD 90531AET9 19 100 
05/17/05 08/10/05 46 000 
A 40723 BOA CD 06050GMHO L'9 100 
05/16/05 08/11/05 40 000 
A 40707 BOA CD 06050GMC1 19 100 
05/12/05 08/12/05 40 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 10.29% (M) 


CPN RATE 
YTM TR: 


3.0000 
3.0105 
3.0000 
3.0126 
3.0100 
3.0239 
3.0100 
3.0239 
3.0400 
3.0560 
3.0450 
3.0598 
3.0450 
3.0603 
3.1300 
3.1508 
3.1600 
3.1877 


3.0290 


3.0100 
3.0200 
3.0200 
3.0300 
3.0300 
3.1100 
3.1100 
3.1200 
3.1200 
3.1700 
3.1700 
3.1600 
3.1600 
3.0850 
3.0850 


PAR/ SHARES 
BOOK 
33,000,000.00 
32,900,285.00 
22,000,000.00 
21 GL 27 202618 
50,000,000.00 
49,825,000.00 
25,000,000.00 
24,895, 833.33 
50,000,000.00 
49,770,069.44 
50,000,000.00 
49,770,069.44 
45,000,000.00 
44,764,400.00 
35,000,000.00 
34,831,256.25 
35,000,000.00 
34,825,335.42 
50,000,000.00 
49,669,611.11 
50,000,000.00 
49,565,500.00 
485,000,000.00 
482,586,378.33 


25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
31,000,000.00 
31,000,000.00 
50,000,000.00 
50,000,000.00 
42,000,000.00 
42,000,000.00 
313,000,000.00 
313,000,000.00 


Cores -C20 


487 


MARKET VALUE 
MARKET PRICE 
32,997,231 567 
99 -99OVGLTI TET 
21,988,926.67 
99.94966666667 
49,920,305.56 
99.84061111111 
24,943,375.00 
99.77350000000 
49,878,361.11 
99.75672222222 
49,878,361.11 
99.75672222222 
44,871,650.00 
99.71477777778 
34,879,619.44 
99.65605555556 
34,873,747.22 
99.63927777778 
49,671,875.00 
99.34375000000 
49,654,375.00 
99.30875000000 
483,554,472.22 
99.70195300000 


24,999,545.15 
99.99818059539 
49,999,328.50 
99.99865699662 
29,999,488. 83 
99.99829608734 
34,999,589.44 
99.99882698095 
50,005, 113...87 
100.0102277379 
31,004,637.79 
100.0149606198 
50/,012;,522:.33 
100.0250446618 
42,009,728.23 
100.0231624573 
3'13:,029), 954.14 
100.0095700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
97,020.00 
SUNGARD 
76,993.89 
SUNGARD 
95); :83:3:..3'3 
SUNGARD 
47,916.67 
SUNGARD 
108,694.45 
SUNGARD 
108,694.45 
SUNGARD 
106,400.00 
SUNGARD 
47,366.67 
SUNGARD 
47,366.67 
SUNGARD 
4,347.22 
SUNGARD 
87,777.78 
SUNGARD 


58/,.333..33 
SUNGARD 
79,430.56 
SUNGARD 
5 883533 
SUNGARD 
61,862.50 
SUNGARD 
6:97 1 at: 
SUNGARD 
40,300.00 
SUNGARD 
70,444.44 
SUNGARD 
13te133:538 
SUNGARD 


06/07/05 


PAGE: 4 
00:00:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


1,045.13 


-2,083.33 
170975 22 


39.98 8i.:8:7 
-4,294.99 


-454.85 
-671..50 
uy bat Eo i 


-410.56 
5, 113.87 


4,637.79 
1°25, 522.433 


9, 128).23 


32,002.22 
-2,048.08 
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CL Tay 4/ C-0eU Nil ¥ OF SAN FR @ Cts -€' oO 
MR. DANTEL DAL ¥ 401 3°] 5 5 4-= 44 8° 7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
(RPTMKT) RUN: 06/07/05 00:00:43 
INVESTMENTS OUTSTANDING AS OF 05/31/05 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 40511 PUBLIC TIME DEPOSIT 19 100 3.0000 100,000.00 99,620.00 516.67 

01/15/05 07/16/05 60 000 3.0000 100,000.00 99.62000000000 SUNGARD -380.00 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT - 00% (M) 3.0000 100,000.00 99,620.00 516..67 -00 

3.0000 100,000.00 99.62000000000 -380.00 

GRAND TOTAL 2.9875 3056100000.00 3041696126.64 71,5929 (913493 1,966,145.64 


3.0141 3033013821.35 99.52868400000 -69,401.47 


(SLRPT) 


40568 
40532 
40533 
40534 
40651 
40642 
40643 
40690 
40691 
40735 
40736 
40737 
40738 
40739 


PrP Prprprpp ppp Pr PY 


SUBTOTAL 


A 40051 
A 39282 


SUBTOTAL 


40688 
40661 
40662 
40638 
40696 
40700 
40687 
40712 
40713 
40714 
40715 
40703 
40741 
40730 
40742 
40728 


a et 


SUBTOTAL 


A 40660 
A 40636 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


T NOTE(99.31) 
T NOTE (95.24) 


(Inv Type) 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


FEDERAL NATL MTG ASSN DI 
FEDERAL HOME LOAN DISC N 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
(Inv Type) 41 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


Cor TT ¥/" C.0O.U Net ¥ 


MR 


912795SR3 
912795VH1 
912795VH1 
912795VH1 
912795VJI7 
912795VL2 
912795VL2 
91:27 95NVIT5 
912795VU2 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WB3 


11 TREASURY BILLS 


912828BC3 
9128277F3 


12 TREASURY NOTES 


313589GHO0 
313589GW7 
313589GW7 
313589HE6 
313589HZ9 
313589369 
3135890R5 
313589KF9 
313589KF9 
313589KF9 


* 313589KF9 


313589LA9 
313589L2Z4 
313589MG5 
313589MG5 
313589MP5 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313385GQ3 
FEDERAL HOME LOAN DISC N 313385HG4 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 


OF s 


DALY 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
06/02/05 02/18/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/28/05 03/30/05 
08/11/05 03/31/05 
08/11/05 03/31/05 
09/29/05 05/04/05 
10/06/05 05/04/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
20.50%(C) 
06/30/05 03/08/04 
11/15/06 05/15/02 
1.80%(C) 
06/01/05 04/05/05 
06/14/05 04/08/05 
06/14/05 04/08/05 
06/22/05 03/29/05 
07/11/05 05/09/05 
07/18/05 05/10/05 
07/27/05 04/29/05 
08/10/05 05/16/05 
08/10/05 05/16/05 
08/10/05 05/16/05 
08/10/05 05/16/05 
08/29/05 05/10/05 
09/21/05 05/25/05 
09/28/05 05/23/05 
09/28/05 05/25/05 
10/05/05 05/20/05 
20.23%(C) 
06/08/05 04/07/05 
06/24/05 03/28/05 


AN 

An G5 = 65 SA, = 

INVENTORY 

5/31/05 
CUPN TRDNG 
PURP RATE YIELD 
000 2.550 2.574 
000 2.635 2.668 
000 2.635 2.668 
000 2.635 2.668 
000 2.865 2.893 
000 2.935 2.967 
000 2.935 2.967 
000 3.000 3.037 
000 3.040 3.080 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
2.918 2.956 
000 1.125 1.170 
000 3.500 4.559 
1.542 1.765 
000 2.810 2.823 
000 2.830 2.845 
000 2.830 2.845 
000 2.950 2.971 
000 2.970 2.986 
000 2.990 3.007 
000 3.020 3.033 
000 3.090 3.113 
000 3.090 3.113 
000 3.090 3.113 
000, 3.090 3.213 
000 3.090 3.120 
000 3.150 3.2183 
000 3.160 3.196 
000: 3.260 3.295 
000 3.290) 3.229 
3.014 33036 
000 2.830 2.844 
O00) = 25925. 22)..94'6 


FRANCISCO 
44817 


99.262 
98.778 
98.778 
98.778 
99.045 
98.916 
98.916 
98.767 
98.691 
98.432 
98.432 
98.432 
98.432 


99.941 


99.3555 
99.473 
99.0473 
99.303 
99.480 
99.427 
99'%.2:56 
9912262 
99... 2162 
99-262 
99.262 
99.047 
9:8'5:959 
98.876 
98.894 
985 Td 


9953 
99.285 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 


45,000,000.00 
10,000,000.00 


50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
20,000,000.00 
21,000,000.00 
22,000,000.00 
30,000,000.00 


50,000,000.00 
50,000,000.00 


06/07/05 


PAGE: 1 
00:00:41 


BOOK VALUE 


9,926,188.89 
49,388,826.39 
49,388, 826.39 
49,388,826.39 
49,522,500.00 
49,457,840.28 
49,457,840.28 
49\,383:., 333.33 
49,345,555.56 
49,215,896.00 
49,215,896.00 
49,215,896.00 
49,215,896.00 
19,686,358.40 


44,973,632.82 
9,573,437.50 


49;,777, 541.67 
49,736,652.78 
19,894,661.11 
49,651, 736.12 
49,740,125.00 
49, 713,458.33 
AO 76277793102, 9'6 
49,630,916.67 
29, 778,550.00 
49,630,916.67 
24,815,458. 33 
49,523,625.00 
19), 792,750.00 
20,764,053..33 
21,756,680.00 
29,633; 150.00 


49,756,305.56 
49,642,500.00 
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(SIRPT) 


INVSMT 

NO. 

40701 
40709 
40740 
40685 
40686 
40743 
40716 
40725 
40733 
40734 
40744 


oo a a de oo 


SUBTOTAL 


40627 
40659 
40710 
40717 
40718 
40702 
40731 
40719 
40727 
40726 
40704 
40732 
40729 


ee a de a od eo 


SUBTOTAL 


40673 
40680 
40674 
40697 
40698 
40694 
40695 
40692 
40720 
40721 
40745 
40706 


PPP PP PP PP YP PP 


SUBTOTAL 


eff YY /,¢C 0 -U NT Y O F Ss 


AN FRANCIS € 0 


MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDERAL HOME LOAN DISC N 313385HV1 100 07/07/05 05/10/05 000 2.910 2.924 99.531 
FEDERAL HOME LOAN DISC N 313385JB3 100 07/13/05 05/13/05 000 2.990 3.005 99.493 
FEDERAL HOME LOAN DISC N 313385JL1 100 07/22/05 05/23/05 000 3.050 3.066 99.492 
FEDERAL HOME LOAN DISC N 313385KE5 100 08/09/05 04/28/05 000 3.030 3.056 99.133 
FEDERAL HOME LOAN DISC N 313385KF2 100 08/10/05 04/28/05 000 3.030 3.057 99.125 
FEDERAL HOME LOAN DISC N 313385KGO 100 08/11/05 05/25/05 000 3.110 3.131 99.326 
FEDERAL HOME LOAN DISC N 313385KL9 100 08/15/05 05/16/05 000 3.030 3.053 99.234 
FEDERAL HOME LOAN DISC N 313385KN5 100 08/17/05 05/18/05 000 3.085 3.109 99.220 
FEDERAL HOME LOAN DISC N 313385KQ8 100 08/19/05 05/24/05 000 3.100 3.123 99.251 
FEDERAL HOME LOAN DISC N 313385KQ8 100 08/19/05 05/24/05 000 3.100 3.123 99.251 
FEDERAL HOME LOAN DISC N 313385KX3 100 08/26/05 05/31/05 000 3.135 3.159 99.242 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 1.5:.3:5%:(C) 3.020 3.041 99.296 
FMC DISCOUNT NOTES 313397HD6 100 06/21/05 03/23/05 000 2.900 2.921 99.275 
FEDL HOME LN MTG CORP DI 313397HT1 100 07/05/05 04/05/05 000 2.945 2.967 99.256 
FMC DISCOUNT NOTES 313397HZ7 100 07/11/05 05/13/05 000 3.000 3.015 99.508 
FMC DISCOUNT NOTES 31339730R3 100 07/27/05 05/16/05 000 3.010 3.028 99.398 
FMC DISCOUNT NOTES 313397581 100 07/28/05 05/16/05 000 3.010 3.028 99.390 
FMC DISCOUNT NOTES 313397KE0 100 08/09/05 05/10/05 000 3.065 3.089 99.225 
FMC DISCOUNT NOTES 313397KM2 100 08/16/05 05/23/05 000 3.100 3.123 99.268 
FMC DISCOUNT NOTES 313397LS8 100 09/14/05 05/16/05 000 3.130 3.163 98.948 
FMC DISCOUNT NOTES 313397LS8 100 09/14/05 05/18/05 000 3.140 3.173 98.962 
FMC DISCOUNT NOTES 313397LU3 100 09/16/05 05/18/05 000 3.140 3.173 98.945 
FMC DISCOUNT NOTES 313397LY5 100 09/20/05 05/11/05 000 3.150 3.187 98.845 
FMC DISCOUNT NOTES 313397MN8 100 10/04/05 05/23/05 000 3.170 3.208 98.820 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 05/20/05 000 3.230 3.274 98.645 
(Inv Type) 44 FMC DISCOUNT NOTES 15). 89% (iC) 3.072 3'2099 99:.136 
BOA CP 0660P0T29 100 06/02/05 04/19/05 000 2.930 2.941 99.642 
US BANK CP 91160AT28 100 06/02/05 04/26/05 000 2.940 2.949 99.698 
BOA CP 0660P0T78 100 06/07/05 04/19/05 000 2.930 2.942 99.601 
WFB CP 9497FO0TL6 100 06/20/05 05/09/05 000 3.000 3.011 99.650 
WFB CP 9497F0OTU6 100 06/28/05 05/09/05 000 3.000 3.013 99.583 
BOA CP 0660PO0TW3 100 06/30/05 05/06/05 000 3.010 3.024 99.540 
BOA CP 0660P0TW3 100 06/30/05 05/06/05 000 3.010 3.024 99.540 
US BANK CP 91160AU59 100 07/05/05 05/04/05 000 3.040 3.056 99.476 
DEUTSCHE BK CP 25153JUC2 100 07/12/05 05/16/05 000 3.045 3.060 99.518 
DEUTSCHE BK CP 25153JUE8 100 07/14/05 05/16/05 000 3.045 3.060 99.501 
BOA CP O660POVF7 LOO-08/15/05- (05/31/05 000° 3.1307 3.151- 995339 
BOA CP 0660PO0VK6 O00 8/19/0510 5/127/,05) 100083 U60-) 3 alk88e = 99 <3 
(Inv Type) 81 COMMERCIAL PAPER DISC Gyo EEG) 3) 029530445 “99F502 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
33,000,000.00 
17,000,000.00 
41,000,000.00 
41,000,000.00 
12,000,000.00 
40,000,000.00 
30,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 


36,000,000.00 
22,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
12,000,000.00 

6,000,000.00 
50,000,000.00 


40,000,000.00 
33,000,000.00 
22,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 


485,000,000.00 


PAGE: 2 


06/07/05 


00:00:41 


BOOK VALUE 


19:,9067,233..3:3 
32,832, 809.17 
16;,913:,583:.33 
40,644,564.17 
40,641,113.33 
11,919,140.00 
397,693:,63:3..33 
29,766,054.17 
49,625,416.67 
34, 73:7, 791 2.66 
49,621,187.50 


35,739,000.00 
21 ,83'6;, 2:2:5...218 
49,754,166.67 
49,699,000.00 
49,694,819.44 
49,612,618.06 
9,926,805.56 
49,473,986.11 
49,481,027.78 
49,472,305.56 
11,861,400.00 
57929 203-33 
49,322,597 22 


3:9',.856., 755)..56 
32,900,285.00 
245.942. 2'62.47'8 
49,825,000.00 
24,895), 833.233 
49,770,069.44 
49,770,069.44 
44,764,400.00 
3477834), 251625 
34,825,335.42 
49,669,611.11 
49,565,500.00 


482,586, 378.33 
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(SIRPT) 


INVSMT 
NO. 


40693 
40708 
40699 
40705 
40722 
40724 
40723 
40707 


PPP PP PY YP 


SUBTOTAL 


A 40511 


SUBTOTAL 


DESCRIPTION 


US BANK CD 
WFB CD 

WFB CD 

US BANK CD 
BOA CD 

UNION BANK CD 
BOA CD 

BOA CD 


Cele Ye C0 Ue Ne tex OF SAN FRANCISCO 


MR 


90333UEU2 
9497P2PX9 
9497P2PT8 
90333UEVO 
06050GMG2 
90531 AET9 
06050GMHO 
06050GMC1 


(Inv Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


DANIEL DALY 4245-5 5 4=4 4 8 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 


100 06/14/05 05/04/05 000 3.000 3.000 100.000 
100 06/14/05 05/13/05 000 3.010 3.010 100.000 
100 06/24/05 05/09/05 000 3.020 3.020 100.000 
100 06/28/05 05/11/05 000 3.030 3.030 100.000 
100 07/26/05 05/16/05 000 3.110 3.110 100.000 
100 08/10/05 05/17/05 000 3.120 3.120 100.000 
100 08/11/05 05/16/05 000 3.170 3.170 100.000 
100 08/12/05 05/12/05 000 3.160 3.160 100.000 


10.32%(C) 3.085 3.085 100.000 


100 07716/05 01/15/05 000 3.000 3.000 100.000 
-00%(C) 3.000 3.000 100.000 
ASSETS FIXED 2.988 3.014 99.245 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
50,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 
31,000,000.00 
50,000,000.00 
42,000,000.00 


PAGE: 3 


06/07/05 00:00:41 


BOOK VALUE 


25,000,000.00 
50,000,000.00 
30,000,000.00 
35,000,000.00 
50,000,000.00 
31,000,000.00 
50,000,000.00 
42,000,000.00 


Gel wT Y¥o7 Con U NGL Y OF SAN FRANCISCO 
MR. DANIEL DALY 4105. = 5.5 4e= 4 4 87, PAGE: 1 
(SIRPT) LON VE. 5S f.M EON T INVENTORY RUN: 06/07/05 00:00:41 
INVESTMENTS OUTSTANDING AS OF 5/31/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40511 PUBLIC TIME DEPOSIT 100 07/16/05 01/15/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 3.000 3.000 100.000 100,000.00 100,000.00 


REPORT TOTALS a ht 
ASSETS FIXED 3.000 3.000 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


TEAYWG 
40505 
TEAYWG 
40535 
amy 
40570 
amy 
40571 
TEAYWG 
40589 
TEAYWG 
40619 
amy 
40620 
amy 
40621 
amy 
40623 
amy 
40624 
amy 
40625 
amy 
40626 
amy 
40628 
amy 
40629 
amy 
40630 
amy 
40631 
amy 
40637 
amy 
40639 
amy 
40644 
amy 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (95.24) 
BOA CD 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


BOA CP 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


US BANK CP 


BOA CP 


BOA CP 


BOA CP 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


US BANK CD 


US BANK CD 


DEUTSCHE CP 


JP MORGAN CHASE CD 


FNMA DISCOUNT NOTES 


Gf Ne COV aN ¥ 


MR 
BANK BROK 
CASH DATE 

19 

05/15/05 

19 40 

19 40 

19 40 

19 43 

19 40 

19 40 

19 40 

19 40 

HE9 87 

19 40 

19 44 

19 40 

Als) 40 

19 40 

19 87 

189 87 

19 44 

19 44 

19 43 

19 76 

ALY) 40 


DAN fob 
DETAIL TRANSACTION REPORT - 


FUND: 


MATURITY 
/ENTRY 


11/15/06 
06/06/05 
05/09/05 
06/06/05 
05/05/05 
05/04/05 
05/05/05 
05/04/05 
07/21/05 
05/24/05 
05/17/05 
06/06/05 
05/05/05 
05/04/05 
05/26/05 
05/06/05 
05/16/05 
06/06/05 
05/16/05 
06/06/05 
05/17/05 
06/06/05 
05/03/05 
06/06/05 
05/06/05 
06/06/05 
05/09/05 
06/06/05 
05/10/05 
06/06/05 
05/09/05 
06/06/05 
05/10/05 
06/06/05 
05/03/05 
06/06/05 
05/10/05 
06/06/05 
05/10/05 
06/06/05 
05/12/05 
06/06/05 
05/16/05 
06/06/05 


DA 


05/01/0 
SETTLEM 
100 


TRADE/ 
SETTLE 


05/15/05 
05/15/05 
05/09/05 
05/09/05 
05/04/05 
05/04/05 
05/04/05 
05/04/05 
05/24/05 
05/24/05 
05/17/05 
05/17/05 
05/04/05 
05/04/05 
05/06/05 
05/06/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/17/05 
05/17/05 
05/03/05 
05/03/05 
05/06/05 
05/06/05 
05/09/05 
05/09/05 
05/10/05 
05/10/05 
05/09/05 
05/09/05 
05/10/05 
05/10/05 
05/03/05 
05/03/05 
05/10/05 
05/10/05 
05/10/05 
05/10/05 
05/12/05 
05/12/05 
05/16/05 
05/16/05 


OF SAN 
RGN 4.15, = 505. a = 
FIXED INCOME 
5 TO 05/31/05 
ENT DATE BASIS 


POOLED FUNDS 


PAR VALUE 
ORIGINAL FACE 


TXN COUPON 
TYP YIELD 


INTR 3.500 
4.559 

MAT 2.500 -50,000,000.00 
2.500 

SALE 2.405 -25,000,000.00 
2.423 

SALE 2.405 -50,000,000.00 
2.423 

SALE 2.635 -25,000,000.00 
2.668 

MAT 2.670 -37,000,000.00 
2.687 

SALE 2.510 -40,000,000.00 
2.522 

SALE 2.660 -15,000,000.00 
2.676 

MAT 2.870 -25,000,000.00 
2.884 

MAT 2.780 -50,000,000.00 
2.81 92 

MAT 2.780 -36,000,000.00 
2.792 

MAT 2.790 -45,000,000.00 
2199 

MAT 2.810 -50,000,000.00 
2.820 

MAT 2.810 -50,000,000.00 
2.820 

MAT 2.810 -50,000,000.00 
2.821 

MAT 2.760 -40,000,000.00 
2 210 

MAT 2.760 -40,000,000.00 
2.11.0 

MAT 2.800 -25,000,000.00 
2.800 

MAT 2.820 -35,000,000.00 
2.820 

MAT 2.800 -50,000,000.00 
2.809 

MAT 2.810 -50,000,000.00 
2.810 

MAT 2.800 -50,000,000.00 
2.810 


ERO ASN CL 2S) C10 
448 7 


BOOK VALUE 
PREM / (DISC) 


-50,000,000.00 
-24,809,604.17 
190,395.83 
-49,619,208.33 
380,791.67 
-24,694,413.19 
305,586.81 
-36,769,490.00 
-39,801,988.89 
198,040.41 

=14 911 /3'3'3..33 
88,666.67 
-24,882,409.72 
-49,787,638.89 
-35,844,320.00 
-44,853,525.00 
-49,828,277.78 
-49,816,569.44 
-49,812,666.67 
=39 :858,,933.533 
-39,855, 866.67 
-25,000,000.00 
-35,000,000.00 
-49, 836,666.67 
-50,000,000.00 


SAO 7282). pale lel 


PAGE: al 
RUN: 06/07/05 00:00:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


+175 ,000.01 
-482,638.89 
=188,725...69 
377,451.39 
-199,454. 86 
-230,510.00 
=195 j,22:2.:2:2 

-66,500.00 
117 29:9:0'.2:8 
-212,361.11 
-155,680.00 
-146,475.00 
Se ai 2) eo 
-183,430.56 
=187 7.333.533 
-141,066.67 
-144,133.33 
-70,000.00 
=1], AB 9A 167 
=163 (333.33 
SIE aes Vl /a7ae 7472 


-178,888.89 


SETTLEMENT 
17:5,,:0:0:0:.:04. 
50,482,638.89 
239.57 
24,998,090.29 
479.16 
49,996,180.56 
402.77 
24,893,465.28 
37,000,000.00 
266.67 
39,996,944.44 
-583.34 
14,978,416.67 
25,000,000.00 
50,000,000.00 
36,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
25,070,000.00 
35, A778 91267 
50,000,000.00 
NO ee UAB Sac 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION / POOL# 
MEMO 


FNMA DISCOUNT NOTES 


BOA CP 
BOA CP 
WFB CD 
WFB CD 
WFB CD 
WFB CD 


TREASURY BILLS 
DEUTSCHE CP 
WFB CD 


WFB CD 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 
BOA CP 

BOA CP 

FEDL HOME LOAN BK 
FEDL HOME LOAN BK 
FEDL HOME LOAN BK 


FEDL HOME LOAN BK 


DISC 


DISC 


DISC 


CONS 


CONS 


CONS 


CONS 


CL Y 7-6, 0 UN Ey 


MR 
BANK BROK 
CASH DATE 

9 40 

459 40 

19 40 

19 41 

19 41 

19 41 

19) 41 

19 40 

tS) 43 

19 41 

19 41 

19 43 

19 43 

19 40 

19 40 

19 40 

19 40 

189 40 

19 40 

189) 40 

19 40 

19 40 


DANIEL 


FUND: 


MATURITY 
/ ENTRY 


05/16/05 
06/06/05 
05/16/05 
06/06/05 
05/16/05 
06/06/05 
05/16/05 
06/06/05 
05/16/05 
06/06/05 
05/09/05 
06/06/05 
05/16/05 
06/06/05 
07/28/05 
05/12/05 
05/16/05 
06/06/05 
05/16/05 
06/06/05 
05/31/05 
06/06/05 
05/18/05 
06/06/05 
05/18/05 
06/06/05 
05/13/05 
06/06/05 
05/13/05 
06/06/05 
05/13/05 
06/06/05 
05/31/05 
06/06/05 
05/31/05 
06/06/05 
05/09/05 
06/06/05 
05/11/05 
06/06/05 
05/18/05 
06/06/05 
05/18/05 


448 7 


BOOK VALUE 
PREM / (DISC) 


=A'9), 8205 1a de 11: 
-49,817,916.67 
-49,817,916.67 
-50,000,000.00 
-50,000,000.00 
-30,000,000.00 
-30,000,000.00 
-49,559,041.67 

440,958.33 
-49,839,416.67 
-49,000,000.00 
-39,000,000.00 
-24,929,340.28 
-49,858,680.56 
-49,880,000.00 
-49,880,000.00 
-39,904,000.00 
~49',.801:,.9518'..3'3 
-49,801,958.33 
= 41), 9'3:473'40'..00 
-34,940,072.22 
=I 97137 8661267 


-47,895,466.67 


F SAN FRANCISCO 
DALY 41 5) = 5.5 A= 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/05" TO. 05/31/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE YP YIELD ORIGINAL FACE 
05/16/05 MAT 2.800 -50,000,000.00 
05/16/05 2.810 
05/16/05 MAT 2.850 -50,000,000.00 
05/16/05 2.860 
05/16/05 MAT 2.850 -50,000,000.00 
05/16/05 2.860 
05/16/05 MAT 2.820 -50,000,000.00 
05/16/05 2.820 
05/16/05 MAT 2.820 -50,000,000.00 
05/16/05 2.820 
05/09/05 MAT 2.820 -30,000,000.00 
05/09/05 2.820 
05/16/05 MAT 2.820 -30,000,000.00 
05/16/05 2.820 
05/11/05 SALE 2.785 -50,000,000.00 
05/11/05 2.810 
05/16/05 MAT 2.820 -50,000,000.00 
05/16/05 2.829 
05/16/05 MAT 2.820 -49,000,000.00 
05/16/05 2.820 
05/31/05 MAT 2.820 -39,000,000.00 
05/31/05 2.820 
05/18/05 MAT 2.750 -25,000,000.00 
05/18/05 2.758 
05/18/05 MAT 2.750 -50,000,000.00 
05/18/05 2.758 
05/13/05 MAT 2.700 -50,000,000.00 
05/13/05 2.706 
05/13/05 MAT 2.700 -50,000,000.00 
05/13/05 2.706 
05/13/05 MAT 2.700 -40,000,000.00 
05/13/05 2.706 
05/31/05 MAT 2.910 -50,000,000.00 
05/31/05 22.9722 
05/31/05 MAT 2.910 -50,000,000.00 
05/31/05 Di 9'2'2. 
05/09/05 MAT 2.680 -42,000,000.00 
05/09/05 2.684 
05/11/05 MAT 2.680 -35,000,000.00 
05/11/05 2.685 
05/18/05 MAT 2.800 -12,000,000.00 
05/18/05 2.806 
05/18/05 MAT 2.800 -48,000,000.00 
05/18/05 2.806 


06/06/05 


PAGE: 2 
RUN: 06/07/05 00:00:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET ) 


-178, 888.89 
=182,083 .33 
~182,,083:.33 
-180,166.67 
-180,166.67 
-91,650.00 
-105,750.00 
-139,250.00 
-160,583.33 
= 7. SSO 
-168,025.00 
=105, 69:9 7:2 
-141,319.44 
-120,000.00 
-120,000.00 
-96,000.00 
-198,041.67 
=198:, 041.67 
-65,660.00 
=5:9), 927.18 
=2'6, 133-33 


=104;,,533%33 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,180,166.67 
50,180,166.67 
30,091,650.00 
30,105,750.00 

=8,, 12500 
49,706,416.67 
50,000,000.00 
AD) VOT S767 
39,168,025.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
42,000,000.00 
35,000,000.00 
12,000,000.00 


48,000,000.00 
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* ACTIVE TRANSACTIONS * 


40689 
TEAYWG 


amy 
40690 
TEAYWG 
40691 
TEAYWG 
40692 
TEAYWG 
40693 
TEAYWG 
40694 
TEAYWG 
40695 
TEAYWG 
40696 
TEAYWG 
40697 
TEAYWG 
40698 
TEAYWG 
40699 
TEAYWG 
40700 
TEAYWG 
40701 
TEAYWG 
40702 
TEAYWG 
40703 
TEAYWG 


DESCRIPTION/ POOL# 

MEMO 

FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
WFB CP 

WFB CP 

FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


US BANK CP 


US BANK CD 


BOA CP 


BOA CP 


FNMA DISCOUNT NOTES 


WFB CP 


WFB CP 


WFB CD 


FEDERAL NATL MTG ASSN 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


Celi Y¥e/.C. OFUL NOY 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 41 

19 41 

19 40 

19 40 

19 40 

40 

19 40 

19 40 

19 44 

19 44 

19 40 

19 40 

19 87 

19 41 

19 41 

1:9 41 

19 87 

19 87 

19 40 

19 40 


DANTIEL 


FUND: 


MATURITY 
/ENTRY 


05/20/05 
06/06/05 
05/20/05 
06/06/05 
05/23/05 
06/06/05 
05/24/05 
06/06/05 
05/25/05 
06/06/05 
05/20/05 
06/06/05 
05/04/05 
05/04/05 


06/06/05 
09/29/05 
05/04/05 
10/06/05 
05/04/05 
07/05/05 
05/04/05 
06/14/05 
05/04/05 
06/30/05 
05/06/05 
06/30/05 
05/06/05 
07/11/05 
05/12/05 
06/20/05 
05/12/05 
06/28/05 
05/12/05 
06/24/05 
05/12/05 
07/18/05 
05/12/05 
07/07/05 
05/12/05 
08/09/05 
05/12/05 
08/29/05 


F SAN FRANCISCO 
DALY AN 5g) 505.34) =A a Bi 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/05" TO» .05/327.05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE / TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/20/05 MAT 2.840 -50,000,000.00 -49,889,555.56 
05/20/05 2.846 

05/20/05 MAT 2.840 -27,000,000.00 -26,940,360.00 
05/20/05 2.846 

05/23/05 MAT 2.950 -25,000,000.00 -24,946,736.11 
05/23/05 2.956 

05/24/05 MAT 2.950 -25,000,000.00 -24,944,687.50 
05/24/05 2.957 

05/25/05 MAT 2.880 -43,000,000.00 -42,903,680.00 
05/25/05 2.886 

05/20/05 MAT 2.840 -10,000,000.00 -9,980,277.78 
05/20/05 2.846 

05/03/05 PURC 2.900 49,000,000.00 48,996,052.78 
05/03/05 2.900 -3,947 22 
05/04/05 MAT 2.900 -49,000,000.00 -48,996,052.78 
05/04/05 2.900 

05/04/05 PURC 3.000 50,000,000.00 49,383,333.33 
05/04/05 3.037 -616,666.67 
05/04/05 PURC 3.040 50,000,000.00 49,345,555.56 
05/04/05 3.080 -654,444,44 
05/04/05 PURC 3.040 45,000,000.00 44,764,400.00 
05/04/05 3.056 -235,600.00 
05/04/05 PURC 3.000 25,000,000.00 25,000,000.00 
05/04/05 3.000 

05/06/05 PURC 3.010 50,000,000.00 49,770,069.44 
05/06/05 3.024 =2:2:'9':9:3'0:..5'6 
05/06/05 PURC 3.010 50,000,000.00 49,770,069.44 
05/06/05 3.024 -229,930.56 
05/09/05 PURC 2.970 50,000,000.00 49,740,125.00 
05/09/05 2.986 =259, 875.00 
05/09/05 PURC 3.000 50,000,000.00 49,825,000.00 
05/09/05 3). Ota: =17'5\,000'-00 
05/09/05 PURC 3.000 25,000,000.00 24,895,833.33 
05/09/05 3/03 -104,166.67 
05/09/05 PURC 3.020 30,000,000.00 30,000,000.00 
05/09/05 3.020 

05/10/05 PURC 2.990 50,000,000.00 49,713,458.33 
05/10/05 300% -286,541.67 
05/10/05 PURC 2.910 20,000,000.00 19,906,233.33 
05/10/05 2.924 -93,766.67 
05/10/05 PURC 3.065 50,000,000.00 49,612,618.06 
05/10/05 3.089 -387,381.94 
05/10/05 PURC 3.090 50,000,000.00 49,523,625.00 
05/10/05 Se e210 -476,375.00 


05/12/05 


PAGE: 3 
RUN: 06/07/05 00:00:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET ) 


-110,444.44 
-59,640.00 
=53:7,263..:89 
OID sel ,O) 
-96,320.00 


=O 2 222 


=3,947.22 


SETTLEMENT 


50,000,000.00 
27,000,000.00 
25,000,000.00 
25,000,000.00 
43,000,000.00 


10,000,000.00 


-48,996,052.78 


49,000,000.00 


=49, 383,333.33 
-49,345,555.56 
-44,764,400.00 
-25,000,000.00 
-49,770,069.44 
-49,770,069.44 
-49,740,125.00 
-49,825,000.00 
=-2'4,,,.89)5:,'83'3'. 3'3 
-30,000,000.00 
=49), 713,458.33 
=19), 906,233.33 
-49,612,618.06 


-49,523,625.00 
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* ACTIVE TRANSACTIONS * 


40704 
TEAYWG 
40705 
TEAYWG 
40706 
TEAYWG 
40707 
TEAYWG 
40708 
TEAYWG 
40709 
TEAYWG 
40710 
TEAYWG 
40711 
TEAYWG 


TEAYWG 
40712 
TEAYWG 
40713 
TEAYWG 
40714 
TEAYWG 
40715 
TEAYWG 
40716 
TEAYWG 
40717 
TEAYWG 
40718 
TEAYWG 
40719 
TEAYWG 
40720 
TEAYWG 
40721 
TEAYWG 
40722 
TEAYWG 
40723 
TEAYWG 
40724 
TEAYWG 


DESCRIPTION/ POOL# 
MEMO 


FMC DISCOUNT NOTES 


US BANK CD 


BOA CP 


BOA CD 


WFB CD 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


BNY (2589.04) 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


DEUTSCHE BK CP 


DEUTSCHE BK CP 


BOA CD 


BOA CD 


UNION BANK CD 


Col LY £0 Ur ND yY 
DANIEL DA 
DETAIL TRANSACTION REPORT - 
05/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


MR 
BANK BROK 
CASH DATE 

19 43 

19 44 

19 40 

19) 40 

19 41 

19 40 

19 87 

1:9 99 

99 

19 40 

19 40 

19 40 

19 40 

19 87 

19 45 

19 87 

1e9 87 

any) 43 

19 43 

19 40 

9 40 

19 46 


FUND: 


MATURITY 
/ENTRY 


09/20/05 
05/12/05 
06/28/05 
05/12/05 
08/19/05 
05/12/05 
08/12/05 
05/12/05 
06/14/05 
05/12/05 
07/13/05 
05/12/05 
07/11/05 
05/12/05 
06/30/05 
05/16/05 


05/16/05 
08/10/05 
05/16/05 
08/10/05 
05/16/05 
08/10/05 
05/16/05 
08/10/05 
05/16/05 
08/15/05 
05/16/05 
07/27/05 
05/16/05 
07/28/05 
05/16/05 
09/14/05 
05/16/05 
07712705 
05/16/05 
07/14/05 
05/16/05 
07/26/05 
05/16/05 
08/11/05 
05/16/05 
08/10/05 
05/17/05 


05/01/05 


100 


TRADE/ 
SETTLE 


05/11/05 
05/11/05 
05/11/05 
05/11/05 
05:/12/05 
05/12/05 
05712705 
05/12/05 
05/13/05 
05/13/05 
05/13/05 
05/13/05 
05/13/05 
05/13/05 
05/03/05 
05/03/05 
05/03/05 
05/03/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/16/05 
05/17/05 
05/17/05 


F 
Ae 4 


TO 


AN 


TXN COUPON 
TYP YIELD 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


SALE 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


FRANCISCO 
7 ii Es Ya Vo eer a 


FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


12,000,000.00 
35,000,000.00 
50,000,000.00 
42,000,000.00 
50,000,000.00 
33,000,000.00 
50,000,000.00 
25,000,000.00 
-25,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 


31,000,000.00 


4487 


BOOK VALUE 
PREM / (DISC) 


11, 861,400.00 
-138,600.00 
35,000,000.00 


49,565,500.00 
-434,500.00 
42,000,000.00 


50,000,000.00 


32,832,809.17 
-167,190.83 
49,754,166.67 
-245, 833.33 
25,000,000.00 


-25,000,000.00 


49,630,916.67 
-369,083.33 
29,778,550.00 
-221,450.00 
49,630,916.67 
=369 083 33 
24,815,458. 33 
-184,541.67 
39),693',633:.33 
-306,366.67 
49,699,000.00 
-301,000.00 
49,694,819.44 
=305,180.56 
49,473,986.11 
-526,013.89 
34, 383%, 256.25 
=168;, 743.75 
34,825,335.42 
-174,664.58 
50,000,000.00 


50,000,000.00 


31,000,000.00 


PAGE: 4 
RUN: 06/07/05 00:00:40 


(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-11,861,400.00 
-35,000,000.00 
-49,565,500.00 
-42,000,000.00 
-50,000,000.00 
=3.2:,83:2),809-17 
-49,754,166.67 
-25,000,000.00 
-2,589.04 
25,002,589.04 
-49,630,916.67 
=29)) 1'1'8,.99:0'.,00 
=4:9 63:0); 91:6...67 
-24,815,458.33 
=3:9);'693); 633233 
-49,699,000.00 
-49,694,819.44 
=49,,473, 9865101 
=34, 831 ,256525 
=3:47/825)7: 335-42 
-50,000,000.00 
-50,000,000.00 


-31,000,000.00 
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* ACTIVE TRANSACTIONS * 


40725 
TEAYWG 
40726 
TEAYWG 
40727 
TEAYWG 
40728 
amy 
40729 
amy 
40730 
amy 
40731 
amy 
40732 
amy 
40733 
amy 
40734 
amy 
40735 
amy 
40736 
amy 
40737 
amy 
40738 
amy 
40739 
amy 
40740 
amy 
40741 
amy 
40742 
amy 
40743 
amy 
40744 
amy 
40745 
amy 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


BOA CP 


CRT Y /-¢ 0 UN DY OF SAN 


MR 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 87 

LS 43 

19 43 

19 43 

£9, 43 

19 43 

19 87 

19 87 

19 40 

a) 40 

19 40 

19 40 

159 40 

19 40 

19 43 

159 43 

19 43 

189 40 

19 40 


FRANCISCO 


DANIEL DALY 415-554-4487 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
05701/05. TO 05/31/05 RUN: 06/07/05 00:00:40 
SETTLEMENT DATE BASIS 

FUND: 100 POOLED FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

08/17/05 05/18/05 PURC 3.085 30,000,000.00 29,766,054.17 

05/18/05 05/18/05 3,109 -233,945.83 =2:9), 166,054.17 

09/16/05 05/18/05 PURC 3.140 50,000,000.00 49,472,305.56 

05/18/05 05/18/05 3 LES -527,694.44 -49,472,305.56 

09/14/05 05/18/05 PURC 3.140 50,000,000.00 49,481,027.78 

05/18/05 05/18/05 323 -518,972.22 =49,481.,027 578 

10/05/05 05/20/05 PURC 3.190 30,000,000.00 29,633,150.00 

05/20/05 05/20/05 33229 -366,850.00 =29,,633., 150.200 

10/18/05 05/20/05 PURC 3.230 50,000,000.00 49,322,597.22 

05/20/05 05/20/05 3.274 -677,402.78 =A9), 322. 09 22 

09/28/05 05/23/05 PURC 3.160 21,000,000.00 20,764,053.33 

05/20/05 05/23/05 3.196 -235,946.67 -20,764,053.33 

08/16/05 05/23/05 PURC 3.100 10,000,000.00 9,926,805.56 

05/20/05 05/23/05 3.123 -73,194.44 -9,926,805.56 

10/04/05 05/23/05 PURC 3.170 6,000,000.00 5,929, 203'..33 

05/20/05 05/23/05 3.208 -70,796.67 =57 929,203.33 

08/19/05 05/24/05 PURC 3.100 50,000,000.00 49,625,416.67 

05/20/05 05/24/05 3 lk2:3. -374,583.33 -49,625,416.67 

08/19/05 05/24/05 PURC 3.100 35,000,000.00 34,737,791.66 

05/20/05 05/24/05 3.6123 -262,208.34 -34,737,791.66 

11/25/05 05/26/05 PURC 3.085 50,000,000.00 49,215,896.00 

05/20/05 05/26/05 3.134 -784,104.00 -49,215,896.00 

11/25/05 05/26/05 PURC 3.085 50,000,000.00 49,215,896.00 

05/20/05 05/26/05 3, 2314 -784,104.00 -49,215,896.00 

11/25/05 05/26/05 PURC 3.085 50,000,000.00 49,215,896.00 

05/20/05 05/26/05 3.134 -784,104.00 -49,215,896.00 

11/25/05 05/26/05 PURC 3.085 50,000,000.00 49,215,896.00 

05/20/05 05/26/05 3.134 -784,104.00 -49,215,896.00 

11/25/05 05/26/05 PURC 3.085 20,000,000.00 19,686,358.40 

05/20/05 05/26/05 3.134 -313,641.60 =19,686, 358.40 

07/22/05 05/23/05 PURC 3.050 17,000,000.00 16,913,583.33 

05/23/05 05/23/05 3.066 -86,416.67 =1'6,,, 935 9:83..3)3 

09/21/05 05/25/05 PURC 3.150 20,000,000.00 19,791,750.00 

05/24/05 05/25/05 3.383 -208,250.00 =1'9), 7917, 7507.00 

09/28/05 05/25/05 PURC 3.160 22,000,000.00 21,756,680.00 

05/24/05 05/25/05 3.21915 -243,320.00 -21,756,680.00 

08/11/05 05/25/05 PURC 3.110 12,000,000.00 11,919,140.00 

05/24/05 05/25/05 SA leSial -80,860.00 =11 7, 91'9',,14.0:.'010 

08/26/05 05/31/05 PURC 3.135 50,000,000.00 49,621,187.50 

06/06/05 05/31/05 Sholay) =3:7'8), 81:2°.5:0 =497,621,187 . 5:0 

08/15/05 05/31/05 PURC 3.130 50,000,000.00 49,669,611.11 

06/06/05 05/31/05 Silo yl! -330,388.89 =—4°9), 669),,64:d. dal 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 3). 220 
( Sif") 
SALE 2.902 
( 7) 
INTR 4.559 
( 1) 
MAT 2.803 


PAR VALUE 


2210000000.00 


-230000000.00 


-1812000000.00 


Col iY U/C OLUeN 20 oY: O 


F SAN FUR AUN GL S'€).0 
- 55 4+448 7 


MR. DANIEL DALY 4°15 
DETAIL TRANSACTION REPORT - FI 
057021.705 “TO: 05/7317:05 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ 


VALUE 


BOOK VALUE 


2194214421.28 


-228395589.58 


-1807664869.19 


(DISCOUNT) 


-15785578.72 


1,604,410.42 


XED INCOME 


AMORTIZATION/ 
(ACCRETION ) 


(INTEREST) 


-1,166,604.16 
=175, 000.02 


-6,060,513.60 


PAGE: 6 
RUN: 06/07/05 00:00:40 


(GAIN) / 
LOSS SETTLEMENT 


-2194214421.28 


=11,,297 .38. 229,572,102 295 
1,388.17 


1809390251.98 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
July 5, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the twelve months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $52,718,641 Earned Interest Yield 
Total Net Earnings $58,570,204 Pooled Funds 2.331% 
Average Age of Portfolio 77 Days All Funds 2.331% 


Total cost of the securities on hand June 30, 2005 was $2,903,341,062 with a market value of $2,914,780,348 
plus fixed assets accrued earnings of $670,697. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of June 30, 2005. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of June 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on June 30, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
June 2005. 


Very truly yours, 


DOCUMENTS DEPT. 


| 
—/ 


C 


José Cisneros ve > 2005 
tt -_ "gr Al UY Dd | 

Treasurer tie ONS 

Enc. SAN FRANCISCO 

ce: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., J. Grazioli 

Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


PeOUR- Tir O- bi -i0 
6/01/05 THROUGH 


ASSETS 

4, 137,210.95 
7,474,781.65 
2,943,286,459.40 
3.090 
2,903,241,062.14 
2,903,540,857.43 
3.141 


165,55 


16.555 


Y 
DA 


GOV'T SECURITIES 


OF SAN 1S 
LY A 


ALL FUNDS 


LIABILITIES 


.000 


.000 


ANC ISC 
55 4 4 4 


ST Alot TS. BCs 
6/30/05 


ASSETS 


100,000.00 
3.042 
100,000.00 
100,000.00 
3.042 
16.00 


16.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


N/A 


N/A 


PAGE: 1 
07/01/05: “07332245 
TOTAL 


41:31 7, 9:69). 2.8 
7,475,031.64 
2,943,386,459.40 
3.090 
2,903,341,062.14 
2,903,640, 857.43 
3.141 

N/A 

N/A 


3.090 
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SUMMARY DESCRIPTION 


(Inv 


(Inv 


(Inv 


(Inv 


(Inv 


(Inv 


(Inv 


(Inv 


Type) 
Type) 
Type) 
Type) 
Type) 
Type) 
Type) 


Type) 


OM: 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


O° UCN]? 
DANTEL 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


Y O 


Ee SA 


DALY 


N BE ROA N.C ES CO 


MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


13 


12 


-49%(C) 
.87%(C) 
. 70% (C) 
22% (C) 
- 36%(C) 
02% (C) 
»33:%(C) 


- 00% (C) 


REPORT TOTALS 
ASSETS 


FIXED 


4175 -5.5 4- 
INVENTORY 
6/30/05 
CUPN TRDNG 
RATE YIELD 
2.892 2.926 
3.603 3.948 
3.082 3.107 
3.080 3.100 
3.086 3.114 
3.148 3.165 
35/201 3'2:01 
3.000 3.000 
3.071 3.099 


448 7 


99...125 


99.454 


100.000 


100.000 


PAGE: 1 
RUN: 07/02/05 00:00:48 
PAR VALUE 

SHARES BOOK VALUE 
690,000,000.00 682,1211),°67:52.67 
55,000,000.00 54,184,765.63 
518,000,000.00 5137 914, 4577%.:2:2 
474,000,000.00 471,045,426.66 
450,000,000.00 446,064,155.01 
380,000,000.00 377, 9237 2812095 
358,000,000.00 358,000,000.00 
100,000.00 100,000.00 
"2,925,100,000.00 2,903,341,062.14 


A 
i 
® 
o 
© 
* 
wo 
et 
rs 
Py ; i 
-* ¢ 
a, 
i 


- ~ 
" ty 
y “ - 
ay ‘ 
% + 
rT 4 
* . . 
; > r , 
* 5 & 
« i 
y - ‘ 
> é + 
: i. 
*% i. 
a 
. i, 
a 
% 
' + 
b ; ie 
' 


i 
4 
ue ‘i * 
t , 
A i . ~~ 
Y » . oO a 
a " as = ¥ 
. ~ ~ 
~ ra) é la) 
, al 
; ai 
‘ { 
‘ 3 ; te 
y oy x rh m 
1 , 
- t 
tw ‘ rw 
ad ~ 
‘ be 
wW \ 2 
& My 2 y 9 
. 
. 
“ fa 
. z a a 
‘ (4 "9 * | 
4 - v ad A 
“5 ‘ > + * 
~) ‘es - 
3 : 
7 + ee! re 
" é 
’ 
7 ‘4 © 
< 
' 
2 a 4 
é ra 
=. he é 
h ] i a 
‘4 é ¢ + A 
F . ‘ = 7 . 
us a ‘ 
~ he ms , } j 
ia iv * oy 3 
. fi iM 
» ¢i oh an ' 
o ; ta (f) 7 
as J v a) 
* é '> é 
~ > ‘Ay iW? 
i 
‘ 
4 ~ 
e 
. 


cr’T 
M R 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40759 TREASURY BILLS 
06/20/05 07/07/05 
40769 TREASURY BILLS 
06/30/05 07/07/05 
40532 TREASURY BILLS 
02/04/05 07/21/05 
40533 TREASURY BILLS 
02/04/05 07/21/05 
40534 TREASURY BILLS © 
02/04/05 07/21/05 
40651 TREASURY BILLS 
03/30/05 07/28/05 
40642 TREASURY BILLS 
03/31/05 08/11/05 
40643 TREASURY BILLS 
03/31/05 08/11/05 
40690 TREASURY BILLS 
05/04/05 09/29/05 
40691 TREASURY BILLS 
05/04/05 10/06/05 
40735 TREASURY BILLS 
05/26/05 11/25/05 
40736 TREASURY BILLS 
05/26/05 11/25/05 
40737 TREASURY BILLS 
05/26/05 11/25/05 
40738 TREASURY BILLS 
05/26/05 11/25/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
40752 T NOTE (99.5) 
06/15/05 06/15/10 
40753 T NOTE (99.5) 
06/15/05 06/15/10 
40754 T NOTE (99.5) 
06/15/05 06/15/10 
40755 T NOTE (99.5) 
06/15/05 06/15/10 
40756 T NOTE (99.5) 
06/15/05 06/15/10 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 


Yi 7-600 Nee ¥ 
DANTIEL 


O: F 
DALY 


SAN 
4 


FR A Nie Eas: C710 


15-554-4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912795VF5 9 
40 
912795VF5 19 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795VH1 19 
40 
912795VJI7 19 
43 
912795VL2 19 
43 
912795VL2 19 
43 
912795VT5 19 
40 
912795VU2 19 
40 
912795WB3 19 
40 
912795WB3 9 
40 
912795WB3 159 
40 
912795WB3 19 
40 

23.53% (M) 
9128277F3 19 
87 
912828DxX5 19 
40 
912828Dx5 Lg 
43 
912828Dx5 19 
45 
912828DxX5 19 
87 
912828DxX5 19 
89 

1.88% (M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
21250 
2.7285 
2.7150 
2.7164 
2.6350 
2.6676 
2.6350 
2.6676 
2.6350 
2.6676 
2.8650 
2.8926 
2.9350 
2.9672 
2.9350 
2.9672 
3.0000 
3.0375 
3.0400 
3.0803 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 


2.9260 


3.5000 
4.5592 
3.6250 
3.8154 
3.6250 
3.8154 
3.6250 
3.8241 
3:.6250 
3.8154 


3.6029 
3.9476 


PAR/SHARES 
BOOK 
50,000,000.00 
49,935,659.72 
40,000,000.00 
39,978 :,.883...3:3 
50,000,000.00 
49,388, 826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,388,826.39 
50,000,000.00 
49,522,500.00 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,383,333.33 
50,000,000.00 
49,345,555.56 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
690,000,000.00 
682, 121,.675:..67 


10,000,000.00 
9, 993,437-.50 
10,000,000.00 
9,914,062.50 
10,000,000.00 
9, 914,062.50 
10,000,000.00 
9, 91.0 56.25 
10,000,000.00 
9,914,062.50 
5,000,000.00 
4,958,984.38 
55,000,000.00 
54,184,765. 63 


487 


MARKET VALUE 

MARKET PRICE 
49,968,750.00 
99.93750000000 
39,975,000.00 
99.93750000000 
49,921,875.00 
99.84375000000 
49,921,875.00 
99.84375000000 
49,921,875.00 
99.84375000000 
49,890,625.00 
99.78125000000 
49,828,125.00 
99.65625000000 
49,828,125.00 
99.65625000000 
49,625,000.00 
99.25000000000 
49,593,750.00 
99.18750000000 
49,359,375.00 
98.71875000000 
49,359,375.00 
98.71875000000 
49,359,375.00 
98.71875000000 
49,359,375.00 
98.71875000000 
685,912,500.00 
99.40760900000 


97,931; 5.00:0:0 
99.87500000000 
9,956,250.00 
99.56250000000 
97.9'5.67,250700 
99.56250000000 
97956, 250:..00 
99.56250000000 
9779567250500 
99.56250000000 
4,978,125.00 
99.56250000000 
54,790,625.00 
99.61931800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
41,631395 
SUNGARD 
3,016.67 
SUNGARD 
SST ROTI el 
SUNGARD 
537,.9793L7 
SUNGARD 
53:7 7979s ly: 
SUNGARD 
370,062.50 
SUNGARD 
375,027.78 
SUNGARD 
375,027.78 
SUNGARD 
241,666.67 
SUNGARD 
244,888.89 
SUNGARD 
154,249.97 
SUNGARD 
154,249.97 
SUNGARD 
154,249.97 
SUNGARD 
154,249.97 
SUNGARD 


44,701.09 
SUNGARD 
15,846.99 
SUNGARD 
15,846.99 
SUNGARD 
15,846.99 
SUNGARD 
15,846.99 
SUNGARD 
177923550 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-8,541.67 
-6,900.00 
-4,930.56 
-4,930.56 
=4,930...56 
=1,,937 250 
-4,743.06 


-4,743.06 
.00 


37,305.55 


-10,770.97 
-10,770.97 
-10,770.97 
-10,770.97 


37,,3:'05)..5'5 
-84,740.85 


414,062.50 
42,187.50 
42,187.50 
46,093.75 
42,187.50 


19,140.62 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/05 
MAJOR SORT KEY IS ICC# 


CL tT Y¥o/ CC OU NT Y¥ Onkr 
MR DANIEL DALY 
(RPTMKT ) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
40696 FNMA DISCOUNT NOTES 313589HZ9 1.9 100 
05/09/05 07/11/05 87 000 
40700 FEDERAL NATL MTG ASSN DISC N 313589369 19 100 
05/10/05 07/18/05 87 000 
40687 FEDERAL HOME LOAN DISC NOTES 313589 IR5 BS) 100 
04/29/05 07/27/05 40 000 
40712 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40713 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40714 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40715 FNMA DISCOUNT NOTES 313589KF9 19 100 
05/16/05 08/10/05 40 000 
40748 FNMA DISCOUNT NOTES 313589KV4 19 100 
06/02/05 08/24/05 40 000 
40750 FNMA DISCOUNT NOTES 313589KV4 19 100 
06/07/05 08/24/05 40 000 
40703 FNMA DISCOUNT NOTES 313589LA9 19 100 
05/10/05 08/29/05 40 000 
40741 FNMA DISCOUNT NOTES 313589L24 19 100 
05/25/05 09/21/05 43 000 
40730 FNMA DISCOUNT NOTES 313589MG5 9: 100 
05/23/05 09/28/05 43 000 
40742 FNMA DISCOUNT NOTES 313589MG5 19 100 
05/25/05 09/28/05 43 000 
40728 FNMA DISCOUNT NOTES 313589MP5 19 100 
05/20/05 10/05/05 43 000 

SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 17.73% (M) 
40701 FEDERAL HOME LOAN DISC NOTES 313385HV1 19 100 
05/10/05 07/07/05 87 000 
40709 FEDERAL HOME LOAN DISC NOTES 313385JB3 £9 100 
05/13/05 07/13/05 40 000 
40740 FEDERAL HOME LOAN DISC NOTES 3133859L1 9 100 
05/23/05 07/22/05 40 000 
40763 FEDERAL HOME LOAN DISC NOTES 3133857L1 19 100 
06/24/05 07/22/05 89 000 
A 40764 FEDERAL HOME LOAN DISC NOTES 313385JL1 aly) 100 
06/24/05 07/22/05 89 000 
A 40767 FEDERAL HOME LOAN DISC NOTES 3133857P2 19 100 
06/28/05 07/25/05 87 000 
A 40685 FEDERAL HOME LOAN DISC NOTES 313385KE5 19 100 
04/28/05 08/09/05 40 000 


CPN RATE 
YTM TR 


3.0900 
3.1130 
3.0900 
3.1130 
3.0900 
3..113.0 
3.0900 
3.1130 
3.1400 
3.1629 
3.1500 
3.1716 
3.0900 
321197 
3.1500 
3.1831 
3.1600 
3:5 £959 
3.1600 
3.1953 


3.0822 


2.9100 
25:92:35 
2.9900 
3.010152 
3.0500 
3.0656 
3.1500 
3). 25a 7 
3.1500 
Seba: 
3.1900 
31977: 
3.0300 
3.0565 


PAR/ SHARES 
BOOK 


50,000,000.00 
49,740,125.00 
50,000,000.00 
49,713,458.33 
50,000,000.00 
49,627,930.56 
50,000,000.00 
49,630,916.67 
30,000,000.00 
29,778,550.00 
50,000,000.00 
49,630,916.67 
25,000,000.00 
24,815,458. 33 
42,000,000.00 
41,695,943.33 
28,000,000.00 
27,808,900.00 
50,000,000.00 
49,523,625.00 
20,000,000.00 
£97791 ,,79:0:<00 
21,000,000.00 
20,764,053.33 
22,000,000.00 
21,756,680.00 
30,000,000.00 
29,633,150.00 
518,000,000.00 
513),-90k, 457/222 


20,000,000.00 
£9), 906; 233. 33 
33,000,000.00 
32,832,809 27 
17,000,000.00 
16, 94:3;,583:.33 
50,000,000.00 
49,877,500.00 
35,000,000.00 
34,914,250.00 


20,000,000.00 
19 7:952),1.5,000 
41,000,000.00 
40,644,564.17 


48 7 


MARKET VALUE 
MARKET PRICE 


49,975,694.44 
99.95138888889 
49,958,680.56 
99 91736241111 
49,936,805.56 
99.87361111111 
49,902,777.78 
99.80555555556 
29,941,666.67 
99.80555555556 
49,902,777.78 
99.80555555556 
24,951,388.89 
99.80555555556 
41,889,750.00 
99.73750000000 
27,926,500.00 
99.73750000000 
49,856,597.22 
99.71319444444 
19,919 ,,822..22 
99. 599 aaa 
20,908,626.67 
99.56488888889 
21,904,275.56 
99.56488888889 
29,858,400.00 
99.52800000000 
516 (833,763.35 
99.77485800000 


£9)/989),3'66 67 
99 .94683333333 
32,964,910.00 
99.89366666667 
16,968,365. 83 
99.81391666667 
49,906,958. 33 
99.81391666667 
34,934,870.83 
99.81391666667 
19957), ,4.66'.67 
995 7:87/333/3333'3 
40,858, 310.83 
99.65441666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


218,625.00 
SUNGARD 
215,944.45 
SUNGARD 
263375700 
SUNGARD 
197,416.66 
SUNGARD 
118,450.00 
SUNGARD 
197,416.66 
SUNGARD 
98,708.34 
SUNGARD 
106,236.67 
SUNGARD 
58,800.00 
SUNGARD 
223,166.67 
SUNGARD 
64,750.00 
SUNGARD 
71,890.00 
SUNGARD 
Wale, 451) 1A: 
SUNGARD 
111,650.00 
SUNGARD 


84,066.67 
SUNGARD 
134,300.83 
SUNGARD 
56,170.84 
SUNGARD 
30,625.00 
SUNGARD 
21,437.50 
SUNGARD 
5), S16). 617 
SUNGARD 
220,853.33 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


16,944.44 
29%, 20128 
45,500.00 
74,444.45 
44,666.67 
74,444.45 
3M 2:22 322 
87,570.00 
58,800.00 
109,805.55 
63:, 322522 
72,683.34 
76,144.45 


113,600.00 


=93'3'..33 
-2,200.00 
+1, 9'88).34 
=1, 166:.67 
-816.67 


00 


=, LOG; 67 


70 3 ae ° 490" oe 


' 


pens = a ; 

o© 22) =- 9 geen  2ta ee a apa 
“tpn Eke) er sony peaiets Wet E52eT egg 2P8 Eeo'e ‘i; cae £21 Sete? a Bis" snes ; x 
. Baas : . ) = ak Le bast ete te ae ape cep mn ate is ea ee pa <o9 i aan = 


Ri De hese per - rere oh seo 9-Sa2. “Sy 82a ae 0 25589088904 aa a 
* <6258 boner crecoe: moat 3t3egimy. 7 Tod. 3.7000 “FS eNO UES Ft _ 23 Gee SNA UC. ‘TT *eee" 4¢ Fes" e904 ‘<- 4 = 
5 Oe Vari a2-gaisa\ie oa 20m F*T#e3 Si‘ 32e" feo We . acre bpeyeanes  aeiwe "ae - 
“|: weats Sey DITOR whl ca 1332s. ES 160. 12-7402 32 Oe Cee On  Shaee 352 ~~ SFE S SS O74) 4 ae 

: GI \S210E OF} 39452 ; ‘: 5a 2° Tare an ict a59 22 Be stengers Ss ee ; . ee, 

2 ‘ o rc i 


¥ $0790 saay Dipcoc woe =| Y Ree? - ree’ 3°54? . ae Pon hy =. See ese ry! 37 Bet es seu ey, 
; #23292 041,53 \de2 i os is T2287 "SIl Fe Pe eee TIFT Soe ED 
‘ >> e oe ir: 2<cars ‘ ee. . sé anes “es : es sY oe ' 5a. KR *3° 379": a 
T soO:6F 7a Ea  < oeeS W285 ha 3 > $8. St Ps s 04 ~ I s a® a.2- Ts? ws e it 3 ? pe 
2Ps7Ghh2 Sel Sa\Ae . «- edt ‘Ewa? Eie'aS “ae Sr 2sact tees sep . 
2 2 See wee argeuerve = Te 5 ae i a 8 Se ae SS BRS TES Bs 7o4 "abe =2 
95\9E B615¢ 7902 : "4 924 = gSF¥ ‘A age a6 j laces Od APT se 
¥ Mie Dist’ takes ,raceets4¢ a) ue l a= ss r~ ie i a 20a el > S295" 20 ; ra ahs ee 


vm. see 02 : 043 «33 eps peti « srhpartage Hears 


e -<¢)et 1s S: so sftp aor es rs) aT, $s fine“ eps ae eee ee | Ge" sze-2 ie ol 
- a a {vse "G 369 a tt ke Te 2 © eee Ad Teka: a TAS 
¥ «La? ee 5 ie Ree “7 rng ey ‘ Fes dee foe ce ‘sa 99 » 3°S34° 
Pie ps V4> x > — — ‘ ‘ - oe ee "rls 
'? ep * . utr arate afc * Pr - tae = ae Fan .2 1.4 é 3 ¢*? « 3 | 2s es E 
As e* * be 2OC 2 i 37 a2? 2 ' as ts e72% rye. 2 : 
* Ts oe —n ’ gees. - FD. | 1. o° Stoo b*tfs* 6709 = 2t7 ‘wet o3 ¥]2 ores oo° ora)! > @a 
‘ a |: a6 rv ae + ’ . —— a => ews " [ 
4 ine? Pan - 7 a FaG 1 Base (At 390° 2e . 2c 4 -t es <= 2) 3 / pe : 
aii 7 * we A wet a? 2 oe 24 Ga" ti ree p 
e « Lowi et -) yy 1a >? 83-46 wr a t % *2 . tar “- “ ¢ 
9 & & <4 tus : : Ad: ‘ - 
‘ eo « tt d : $ é ; * @ags t vu r <2 . 
i ie fet z q : a = re 
. < = *" :. = - ? - . s 
. “ J 4 t + . - b » "ar 
’ 2 i - ‘ e ; . e=> 
vk } 
5 cr 
we > 


Git yY / €C-o UN.T ¥ QF SAN Fr oRoA NC £°-S- €' 0 
MR DANIEL DALY 41-5°=5.5 4 = 4.4 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 06/30/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40686 FEDERAL HOME LOAN DISC NOTES 313385KF2 ty, 100 3.0300 41,000,000.00 40,854,677.78 
04/28/05 08/10/05 40 000 3.0568 40,641,113.33 99.64555555556 
40743 FEDERAL HOME LOAN DISC NOTES 313385KGO 19 100 3.1100 12,000,000.00 11,956; 403.33 
05:/25:/05 08/11/05 43 000 3.1379 11,919,140.00 99.63669444444 
40716 FEDERAL HOME LOAN DISC NOTES 313385KL9 19 100 3.0300 40,000,000.00 39,840,500.00 
05/16/05 08/15/05 87 000 3.0534 39,693,633.33 99.60125000000 
40725 FEDERAL HOME LOAN DISC NOTES 313385KN5 19 100 3.0850 30,000,000.00 29,875, 058.33 
05/18/05 08/17/05 40 000 3.1092 29,766,054.17 99.58352777778 
40733 FEDERAL HOME LOAN DISC NOTES 313385KQ8 1.9 100 3.1000 50,000,000.00 49,782,902.78 
05/24/05 08/19/05 87 000 3.1234 49,625,416.67 99.56580555556 
40734 FEDERAL HOME LOAN DISC NOTES 313385KQ8 19 100 3.1000 35,000,000.00 34,848,031.94 
05/24/05 08/19/05 87 000 3.1234 34,737,791.66 99.56580555556 
40744 FEDERAL HOME LOAN DISC NOTES 313385KxX3 19 100 3.1350 50,000,000.00 49,751,888.89 
05/31/05 08/26/05 40 000 3.1589 49,621,187.50 99.50377777778 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 16.21%(M) 3.0803 474,000,000.00 472,489,712.21 
3.0996 471,045,426.66 99.68137400000 
40659 FEDL HOME LN MTG CORP DISC N 313397HT1 19 100 2.9450 22,000,000.00 21,992,202.22 
04/05/05 07/05/05 40 000 2.9671 (21,836,225.28 99.96455555556 
40710 FMC DISCOUNT NOTES 313397H2Z7 19 100 3.0000 50,000,000.00 49,955,694.44 
05/13/05 07/11/05 87 000 3.0148 49,754,166.67 99.91138888889 
40717 FMC DISCOUNT NOTES 3133975R3 19 100 3.0100 50,000,000.00 49,884,805.56 
05/16/05 07/27/05 45 000 3.0282 49,699,000.00 99.76961111111 
A 40718 FMC DISCOUNT NOTES 3133973S1 19 100 3.0100 50,000,000.00 49,880,375.00 
05/16/05 07/28/05 87 000 3.0285 49,694,819.44 99.76075000000 
40702 FMC DISCOUNT NOTES 313397KE0 19 100 3.0650 50,000,000.00 49,827,208. 33 
05/10/05 08/09/05 40 000 3.0889 49,612,618.06 99.65441666667 
40731 FMC DISCOUNT NOTES 313397KM2 19 100 3.1000 10,000,000.00 9,959,238.89 
05/23/05 08/16/05 43 000 3.1229 9,926,805.56 99.59238888889 
A 40719 FMC DISCOUNT NOTES 313397LS8 19 100° 3.1300 50,000,000.00 49,660,416.67 
05/16/05 09/14/05 87 000 3.1633 49,473,986.11 99.32083333333 
A 40727 FMC DISCOUNT NOTES 313397LS8 £9 100 3.1400 50,000,000.00 49,660,416.67 
05/18/05 09/14/05 87 000 3)-17:2'9 49,481,027.78 99.32083333333 
A 40726 FMC DISCOUNT NOTES 313397LU3 1-9 100 3.1400 50,000,000.00 49 651573162) 201 
05/18/05 09/16/05 40 000  354873'5 49',472°,305.56- 99).30272222222 
A 40704 FMC DISCOUNT NOTES 313397LY5 19 100 3.1500 12,000,000.00 £1791 980'00 
05/11/05 09/20/05 43 000 3.1868 11,861,400.00 99.26650000000 
A 40732 FMC DISCOUNT NOTES 313397MN8 AS) 100 3.1700 6,000,000.00 5 947 VERGE T 
05/23/05 10/04/05 43 000 3.2079 37929 ,203.33 99SLUSELIIEI EL 
A 40729 FMC DISCOUNT NOTES 313397NC1 19 100 3.2300 50,000,000.00 49,494,361.11 
05/20/05 10/18/05 43 000 3.2744 49.7°322),/597.22 °98: 98872222222 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 15.36% (M) 3.0861 450,000,000.00 447,825,176.67 
3.1136 446,064,155.01 99.51670600000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
220,853.34 
SUNGARD 
38,356.67 
SUNGARD 
154,866.67 
SUNGARD 

113, 116...67 
SUNGARD 

1:63) 601 201 
SUNGARD 

114, S208 
SUNGARD 
134,979.17 
SUNGARD 


1567575. 83 
SUNGARD 
204,166.66 
SUNGARD 
192,305.56 
SUNGARD 
192%, 3:05:56 
SUNGARD 
221; 361.11 
SUNGARD 
337-98 3'73:3 
SUNGARD 
19:9, D222 
SUNGARD 
191,888.89 
SUNGARD 
191,888.89 
SUNGARD 
537,.09:0%:00 
SUNGARD 
20,605.00 
SUNGARD 
188,416.67 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-7,288.89 
=1,093..34 
-8,000.00 
<4, 0.12) :5)1 
= 6,125.00 
-4,287.50 
-4,277.78 


-00 


=5:9'8:-89 
-2,638.89 
-6,500.00 
-6,750.00 
-6,770.84 
=1,, 150.010 
=13:, 5466 
-12,500.00 
=12',/833.3'4 
=2,, 97'0\0'0 
=2;, 692.66 
=16,,652:.. 7:8 
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CITY/cOUNTY OF SAN FRANCISCO 
MR DANIEL DEA ey 4.15 Se= 95 5-4, = 4°48 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 06/30/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40692 US BANK CP 91160AU59 9 100 3.0400 45,000,000.00 44,983,550.00 
05/04/05 07/05/05 44 000 3.0560 44,764,400.00 99.96344444444 

40720 DEUTSCHE BK CP 25153JUC2 19 100 3.0450 35,000,000.00 34,964,815.28 
05/16/05 07/12/05 43 000 3.0598 34,831,256.25 99.89947222222 

40721 DEUTSCHE BK CP 25153JUE8 19 100 3.0450 35,000,000.00 34,958,418.06 
05/16/05 07/14/05 43 000 3.0603 34,825,335.42 99.88119444444 

40768 BOA CP 0660P0US0 19 100 3.1700 50,000,000.00 49,885,763.89 
06/29/05 07/26/05 40 000 3.1776 49,881,125.00 99.77152777778 

40749 US BANCORP CP 91160AV82 19 100 3.1500 15,000,000.00 14,947,908.33 
06/06/05 08/08/05 44 000 3.1675 14,917 7342.50 ~992165272222222 

40766 BOA CP 0660P0VB6 19 100 3.2300 50,000,000.00 49,812,652.78 
06/28/05 08/11/05 40 000 3.2428 49,802,611.11 99.62530555556 

40745 BOA CP O0660POVF7 Lig 100 3.1300 50,000,000.00 49,794,375.00 
05/31/05 08/15/05 40 000 3.1508 49,669,611.11 99.58875000000 

40706 BOA CP 0660P0VK6 19 100 3.1600 50,000,000.00 49,776,097.22 
05/12/05 08/19/05 40 000 3.1877 49,565,500.00 99.55219444444 

40757 BOA CP 0660P0VV2 19 100 3.2900 50,000,000.00 49,730,402.78 
06/17/05 08/29/05 40 000 3.3121 49,666,430.56 99.46080555556 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 13.00% (M) 3.1479 380,000,000.00 378,853,983.34 
3.1652 377,923,581.95 99.69841700000 

40751 WFB CD 9497P2TE7 19 100 3.0900 49,000,000.00 48,996,915.64 
06/08/05 07/11/05 41 000 3.0900 49,000,000.00 99.99370538677 

40770 WFB CD 9497P2WKI 19 100 3.2600 50,000,000.00 49,999,542.13 
06/30/05 07/11/05 41 000 3.2600 50,000,000.00 99.99908425391 

40760 JP MORGAN CD 16144PAX5 19 100 3.2000 50,000,000.00 49,997,423.47 
06/20/05 07/20/05 76 000 3.2000 50,000,000.00 99.99484694950 

40765 WFB CD 9497P2UX3 19 100 3.2700 50,000,000.00 49,999,420.60 
06/27/05 07/20/05 41 000 3.2700 50,000,000.00 99.99884119997 

40724 UNION BANK CD 90531AET9 19 100 3.22:00 31,000,000.00 310,993), 579.28 
05/17/05 08/10/05 46 000 3.1200 31,000,000.00 99.97928766205 

40761 WFB CD 9497P2UP0 19 100- <3.5211.00 31,000,000.00 30,997, 103'..55 
06/22/05 08/10/05 4l 000 3.2100 31,000,000.00 99.99065661599 

40762 WFB CD 9497P2UN5 ale) 100 3.2100 30,000,000.00 29,997,128.88 
06/22/05 08/11/05 41 000 3.2100 30,000,000.00 99.99042959994 

40707 BOA CD 06050GMC1 19 100 3.1600 42,000,000.00 41,992,796.75 
05/12/05 08/12/05 40 000 3.1600 42,000,000.00 99.98284940212 

40758 BOA CD 06050GNF3 19 HOOD <3)..3200 25,000,000.00 25,000,676. 87 
06/17/05 08/30/05 40 000 3.3100 25,000,000.00 100.0027074614 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 12.28% (M) 3.2009 358,000,000.00 357,974,587.07 
3.2009 358,000,000.00 99.99290100000 

40511 PUBLIC TIME DEPOSIT IES) 100 3.0000 100,000.00 100,000.00* 
01/15/05 07/16/05 60 000 3.0000 100,000.00 100.0000000000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


220,400.00 
SUNGARD 
U6 jee NT 
SUNGARD 
136,179.16 
SUNGARD 
8,805.56 
SUNGARD 
32), 812...50 
SUNGARD 
13,458.33 
SUNGARD 
134,763.89 
SUNGARD 
219,444.44 
SUNGARD 
63,972: 2:2 
SUNGARD 


967-1:3'4.,.107 
SUNGARD 
4,527.78 
SUNGARD 
48,888.89 
SUNGARD 
18); 1616: 2657, 
SUNGARD 
120,900.00 
SUNGARD 
24,877.50 
SUNGARD 
24,075.00 
SUNGARD 
184.,.333%.3'3 
SUNGARD 
324,180.56 
SUNGARD 


UNREALIZED LOSS 


=1 25:05:00 
-2,620.14 
=3',09'6..52 
-4,166.67 
= 2) ,,.20.6) 07 
-3,416.66 
-10,000.00 


<8, 847.522 


.00 


-3,084.36 
-457.87 
= 2), DGS. 
-579.40 
-6,420.82 
-2,896.45 


= 27 Siplade2 


676.87 
-26,089.80 
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CL Tey / C7 OLUs Ne Tew OF SAN FRANCIS € 0 
MR DANIEL DALY 415-55 4-44 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 06/30/05 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 3.0000 100,000.00 100,000.00 
3.0000 100,000.00 100.0000000000 
GRAND TOTAL 3.0707 2925100000.00 2914780347.64 
3.0991 2903341062.14 99.64720300000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


07/02/05 
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UNREALIZED GAIN 
UNREALIZED LOSS 


L, bid, 267.36 
-280, 839.29 


tee ; 


1% 
eo 


' 
1 
4 
a i 
<3 
, = 
* 
‘2 
‘ 
‘ 
* 
it + 1 
: art 
eh 
oh 
eh 
ij 
ay 9 
” 
*) 


a a 


Pt peelibey 
Tek 
i } 


(SIRPT) 


INVSMT 
NO. 
40759 
40769 
40532 
40533 
40534 
40651 
40642 
40643 
40690 
40691 
40735 
40736 
40737 
40738 


bt a od eo 


SUBTOTAL 


39282 
40752 
40753 
40754 
40755 
40756 


PPP YP DP Pp 


SUBTOTAL 


40696 
40700 
40687 
40712 
40713 
40714 
40715 
40748 
40750 
40703 
40741 
40730 
40742 
40728 


PrP PrP PPP Per YP SY 


SUBTOTAL 


A 40701 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


T NOTE (95.24) 
T NOTE (99.5) 
T NOTE (99.5) 
T NOTE (99.5) 
T NOTE (99.5) 
TO INOPES ('9'9'.'5:) 
(Inv Type) 


FNMA DISCOUNT 


FEDERAL NATL MTG ASSN DI 
FEDERAL HOME LOAN DISC N 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
(Inv Type) 41 


NOTES 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


Cer Te¥ / 36 OrU Nat ¥ 


MR 


912795VF5 
912795VF5 
912795VH1 
912795VH1 
912795VHL 
912795VJ7 
912795VL2 
912795VL2 
912795VT5 
912795VU2 
912795WB3 
912795WB3 
912795WB3 
912795WB3 


11 TREASURY BILLS 


9128277F3 
912828Dx5 
912828Dx5 
912828Dx5 
912828Dx5 
912828Dx5 


12 TREASURY NOTES 


313589HZ9 
313589369 
313589JR5 
313589KF9 
313589KF9 
313589KF9 
313589KF9 
313589KV4 
313589KV4 
313589LA9 
313589L2Z4 
313589MG5 
313589MG5 
313589MP5 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313385HV1 


DANTIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 


OF iS) 


DALY 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
07/07/05 06/20/05 
07/07/05 06/30/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/21/05 02/04/05 
07/28/05 03/30/05 
08/11/05 03/31/05 
08/11/05 03/31/05 
09/29/05 05/04/05 
10/06/05 05/04/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
11/25/05 05/26/05 
23.49%(C) 
11/15/06 05/15/02 
06/15/10 06/15/05 
06/15/10 06/15/05 
06/15/10 06/15/05 
06/15/10 06/15/05 
06/15/10 06/15/05 
1.87%(C) 
07/11/05 05/09/05 
07/18/05 05/10/05 
07/27/05 04/29/05 
08/10/05 05/16/05 
08/10/05 05/16/05 
08/10/05 05/16/05 
08/10/05 05/16/05 
08/24/05 06/02/05 
08/24/05 06/07/05 
08/29/05 05/10/05 
09/21/05 05/25/05 
09/28/05 05/23/05 
09/28/05 05/25/05 
10/05/05 05/20/05 
17.70% (C) 
07/07/05 05/10/05 


448 7 


99.871 
99.947 
98.778 
98.778 
98.778 
99.045 
98.916 
98.916 
98.767 
98.691 
98.432 
98.432 
98.432 
98.432 


95.734 
99.141 
99.141 
99.102 
99.141 
99.180 


99.480 
99.427 
99.256 
99.5262 
99.262 
99) 5:2'62 
99). 262 
99'.2'76 
99) 3:48 
99.047 
9'8:= 95:9 


AN FR AN Cr S €°oO 
Aye 5. = 954 
INVENTORY 
6/30/05 
CUPN TRDNG 
PURP RATE YIELD 
000 2.725 2.729 
000 22725 2.76 
000 2.635 2.668 
000 2.635 2.668 
000 2.635 2.668 
000 2.865 2.893 
000 2.935 2.967 
000 2.935 2.967 
000 3.000 3.037 
000 3.040 3.080 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
2.892 2.926 
000 3.500 4.559 
000 3.625 3.815 
000 3.625 3.815 
000 3.625 3.824 
000 3.625 3.815 
000 3.625 3.807 
3.603 3.948 
000 2.970 2.986 
000 2.990 3.007 
000 3.010 3.033 
000° ~ 3090. =3:5113 
000 .3.090° 3.5113 
000. 3.090 3.13 
O00 3.090. 3i,113 
000 3.140 3.163 
000 3.150 3.172 
000 3.090 31.120 
000° 3.150: 3.183 
000: 3.160', 3.196 
OOO: 3.260: 3:51:95 
COOK: SEO 3:32:29 
3130.82) 2 Sr) 1017, 
000 2.910 2.924 


99). 531: 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 

5,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
42,000,000.00 
28,000,000.00 
50,000,000.00 
20,000,000.00 
21,000,000.00 
22,000,000.00 
30,000,000.00 


20,000,000.00 


07/02/05 
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BOOK VALUE 


Ce Pc ewan Monave as 17-4 
39,978,,883:.33 
49,388, 826.39 
49,388,826.39 
49,388, 826.39 
49,522,500.00 
49,457, 840.28 
49,457,840.28 
49,383. ,333033 
49,345,555.56 
49,215,896.00 
49,215,896.00 
49,215,896.00 
49,215,896.00 


9,573.,437..50 
9,914,062.50 
9,914,062.50 
9, 910;,-156:22'5 
9,914,062.50 
4,958,984.38 


49,740,125.00 
49,713,458.33 
49\, 62:57-;93'0'-5'6 
49,630,916.67 
297, 778,,090:.,00 
49,630,916.67 
24,815,458. 33 
AY,695,,943'..33 
27,808,900.00 
49,523,625.00 
£9, F9L 75.0500 
2:07:7'64;, 015.3533 
21,756,680.00 
29,633,150.00 


19, 906), 233'..3'3 
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(SIRPT) 


INVSMT 
NO. 


PPP PrP rr PPP PrP LY 
n= 
oO 
Oo) 
oe) 
ron 


SUBTOTAL 


40659 
40710 
40717 
40718 
40702 
40731 
40719 
40727 
40726 
40704 
40732 
40729 


PPP PPP PP PP YP LP 


SUBTOTAL 


40692 
40720 
40721 
40768 
40749 
40766 
40745 
40706 
40757 


PPP PPP PP YP 


SUBTOTAL 


A 40751 


Cit Y /.¢.0 ULN*T ¥ O F SAN 


EUR A NC’ rb Sc. 0 


MR DANTEL DALY 41.5 - 505 4. = 44.8: (7 
INVESTMENT TAN V EEN DT OR ¥ 
INVESTMENTS OUTSTANDING AS OF 6/30/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION CUSIP NO (TICKER) DATE PURP RATE YIELD PRICE 
FEDERAL HOME LOAN DISC N 313385JB3 100 07/13/05 05/13/05 000 2.990 3.005 99.493 
FEDERAL HOME LOAN DISC N 313385JL1 100 07/22/05 05/23/05 000 3.050 3.066 99.492 
FEDERAL HOME LOAN DISC N 313385JL1 100 07/22/05 06/24/05 000 3.150 3.158 99.755 
FEDERAL HOME LOAN DISC N 313385JL1 100 07/22/05 06/24/05 000 3.150 3.158 99.755 
FEDERAL HOME LOAN DISC N 313385JP2 100 07/25/05 06/28/05 000 3.190 3.198 99.761 
FEDERAL HOME LOAN DISC N 313385KE5 100 08/09/05 04/28/05 000 3.030 3.056 99.133 
FEDERAL HOME LOAN DISC N 313385KF2 100 08/10/05 04/28/05 000 3.030 3.057 99.125 
FEDERAL HOME LOAN DISC N 313385KGO0 100 08/11/05 05/25/05 000 3.110 3.131 99.326 
FEDERAL HOME LOAN DISC N 313385KL9 100 08/15/05 05/16/05 000 3.030 3.053 99.234 
FEDERAL HOME LOAN DISC N 313385KN5 100 08/17/05 05/18/05 000 3.085 3.109 99.220 
FEDERAL HOME LOAN DISC N 313385KQ8 100 08/19/05 05/24/05 000 3.100 3.123 99.251 
FEDERAL HOME LOAN DISC N 313385KQ8 100 08/19/05 05/24/05 000 3.100 3.123 99.251 
FEDERAL HOME LOAN DISC N 313385KxX3 100 08/26/05 05/31/05 000 3.135 3.159 99.242 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 16.22%(C) 3.080 3.100 99.377 
FEDL HOME LN MTG CORP DI 313397HT1 100 07/05/05 04/05/05 000 2.945 2.967 99.256 
FMC DISCOUNT NOTES 313397HZ7 100 07/11/05 05/13/05 000 3.000 3.015 99.508 
FMC DISCOUNT NOTES 313397T5R3 100 07/27/05 05/16/05 000 3.010 3.028 99.398 
FMC DISCOUNT NOTES 3133973S1 100 07/28/05 05/16/05 000 3.010 3.028 99.390 
FMC DISCOUNT NOTES 313397KE0 100 08/09/05 05/10/05 000 3.065 3.089 99.225 
FMC DISCOUNT NOTES 313397KM2 100 08/16/05 05/23/05 000 3.100 3.123 99.268 
FMC DISCOUNT NOTES 313397LS8 100 09/14/05 05/16/05 000 3.130 3.163 98.948 
FMC DISCOUNT NOTES 313397LS8 100 09/14/05 05/18/05 000 3.140 3.173 98.962 
FMC DISCOUNT NOTES 313397LU3 100 09/16/05 05/18/05 000 3.140 3.173 98.945 
FMC DISCOUNT NOTES 313397LY5 100 09/20/05 05/11/05 000 3.150 3.187 98.845 
FMC DISCOUNT NOTES 313397MN8 100 10/04/05 05/23/05 000 3.170 3.208 98.820 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 05/20/05 000 3.230 3.274 98.645 
(Inv Type) 44 FMC DISCOUNT NOTES 15.36% (C) 3086 35104 999.51:2'5 
US BANK CP 91160AU59 100 07/05/05 05/04/05 000 3.040 3.056 99.476 
DEUTSCHE BK CP 25153JUC2 100 07/12/05 05/16/05 000 3.045 3.060 99.518 
DEUTSCHE BK CP 25153JUE8 100 07/14/05 05/16/05 000 3.045 3.060 99.501 
BOA CP 0660P0US0 100 07/26/05 06/29/05 000 3.170 3.178 99.762 
US BANCORP CP 91160AV82 100 08/08/05 06/06/05 000 3.150 3.167 99.449 
BOA CP 0660P0VB6 100 08/11/05 06/28/05 000 3.230 3.243 99.605 
BOA CP O660POVF7 100 08/15;/05, 05/31/05 000 3.1310: 3.151, 99'.339 
BOA CP 0660PO0VK6 100 08/19/05 05/12/05 000 3.160 3.188 99.131 
BOA CP 0660P0VV2 1005 0:8:/29;/,05  06/17:4.05:— 000 43)..2:90) (35312 995333 
(Inv Type) 81 COMMERCIAL PAPER DISC 13.02% (C) BF VAS 1S l6be 99 A'S 4 
WFB CD 9497P2TE7 100 07/11/05 06/08/05 000 3.090 3.090 100.000 


RUN: 


PAR VALUE 
SHARES 


33,000,000.00 
17,000,000.00 
50,000,000.00 
35,000,000.00 
20,000,000.00 
41,000,000.00 
41,000,000.00 
12,000,000.00 
40,000,000.00 
30,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 


22,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
12,000,000.00 

6,000,000.00 
50,000,000.00 


45,000,000.00 
35,000,000.00 
35,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


49,000,000.00 


PAGE: 2 


07/02/05 


00:00:48 


BOOK VALUE 


3:2:,832,,,809). 17 
16.,913:,583...33 
49,877,500.00 
34,914,250.00 
1:9),95.2),15.0 00 
40,644,564.17 
40,641,113.33 
11 ;919;.140.00 
39,693; 633.33 
29,766,054.17 
49,625,416.67 
34,737; 792.66 
49,621,187.50 


21,836,225.28 
49,754,166.67 
49,699,000.00 
49,694,819.44 
49,612,618.06 

9,926,805.56 
49,473,986.11 
49,481,027.78 
49,472,305.56 
11,861,400.00 

57929720333 
49,322,597.22 


44,764,400.00 
34), 83.1, 256.25 
34,825,335.42 
49,881,125.00 
La OUT, S12 50. 
4978027601210 


49,669,611.11 
49,565,500.00 
49,666,430.56 
SHIM MS3S) 7 hele c)S) 


49,000,000.00 


ee 


eee 


* +a 
Y 2s 
¥ 4: 
td eas 
3 30 


soe 

«ie 

feu 

7 * 

>t 
Ps 
4 


Gn; DERCOAT HOARE 
+ 3ec 


= Diesebie 


yeRasnct 
iyP8s PRe 
235723702 
stele 
me Estes : 
«| 32200053 - red 
er stairs? reg 


oracoms MOSES” 
Selicanal soles 
Piz2008) WE 
DITCOUMt BOLE 
Iw20Nes. noser 
OLEe 


200. FO,90\0E | 
ras Tow or 
Toe 08\30\o2 
tog Ga\rewe 
726 99170142 6 
Fug Bass W2 
og\7 


ein2 


ped ie 


* 


G25! 


#2" ra r 
pat ehes 


e2\ rove 
(vae > ez 


\@e 


WE PGSOnRs FoRs . teeRaaa ae eal arte CaNze 
oie SC, wee STs2ars xe waiSiise ore re: 
ha CERARS SARS Sypreuh. Yee 2itTAGe 92122) 
oe wort ee oe Shae" Pep. 5] As ee 
His 4a: ¢p Spee Gar Foe Sra eee =e sav it 
.eetuer Gs May IGel 4 12 een ba shy sete st 
pFzever aes) ft: > yal ad se Ug IAS os SAD) aia: Sg2 
a eee ees Beet mer Pac SO kegs SLAL 2 mW en 

its ey] at eal : ak a ne , torrets ‘ 
ee DF wre. oe ysvaa veh ntra? 
gaits = eg OP, Ba rrda eek ei 8 ay: 

ee! a Ae 

ae) 273 $3 
oe ea ? 
hirdie ee ri = ¥ 
7 ee 

oy a = 
iat: ‘ 

7 oe. ; 

ad 


sth 
es 
* 
: 


+ E 
Fi 
_ 
Pa 
A ? 
¥ } 
i> 
7 hs 1 —-—_> 
Vela 


ee ‘oe aee 6 nk 


rs et, Sete 


é 
Pst 4 Gee Be 
2e* Ge 765 > 
zt 


et ht ee 
97) tee og 2 


one B68 o> 
bd 


fides 4 So 

rset to 
a per = 
‘3490 Ge 72 

i tea 


een: eae-07 


te a = 


keel at ees “ 
~< —, = _ = 
See ie Se 
fe’ 2 =. Ee 
= i s 
> ° ae 33 ' jac 5 
? = 2%: Ee 
2 + P a6 ii ve 
z ie i 
+4° » ie 3 
vw 3 ee" ‘, a 
aay 2 
f i 
=~ 
2 < ga 
] 3 
7 ae 


(SIRPT) 


INVSMT 
NO. 
40770 
40760 
40765 
40724 
40761 
40762 
40707 
40758 


PrP PP YP PY 


SUBTOTAL 


A 40511 


SUBTOTAL 


DESCRIPTION 


WFB CD 

JP MORGAN CD 
WFB CD 

UNION BANK CD 
WFB CD 

WFB CD 

BOA CD 

BOA CD 


GIT Y 7 CO UCN Tx QF SAN 


MR 


9497 P2WKI 
16144PAX5 
9497P2UX3 
90531 AET9 
9497P2UP0 
9497P2UN5 
06050GMC1 
06050GNF3 


(Inv Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


FRANCISCO 
4125-5 54-4468 7 
TL Nev BON TO RY 


DANIEL DALY 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 6/30/05 

MAJOR SORT KEY IS ICC# 

SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 


100 07/11/05 06/30/05 000 3.260 3.260 100.000 
100 07/20/05 06/20/05 000 3.200 3.200 100.000 
100 07/20/05 06/27/05 000 3.270 3.270 100.000 
100 08/10/05 05/17/05 000 3.120 3.120 100.000 
100 08/10/05 06/22/05 000 3.210 3.210 100.000 
100 08/11/05 06/22/05 000 3.210 3.210 100.000 
100 08/12/05 05/12/05 000 3.160 3.160 100.000 
100 08/30/05 06/17/05 000 3.310 3.310 100.000 


12..33%(C) 3.201 3.201 100.000 


100 07/16/05 01/15/05 000 3.000 3.000 100.000 

00% (C) 3.000 3.000 100.000 

REPORT TOTALS 
ASSETS 


FIXED 3072 3:.,099 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
31,000,000.00 
31,000,000.00 
30,000,000.00 
42,000,000.00 
25,000,000.00 


07/02/05 


PAGE: 3 
00:00:48 


BOOK VALUE 


50,000,000.00 
50,000,000.00 
50,000,000.00 
31,000,000.00 
31,000,000.00 
30,000,000.00 
42,000,000.00 
25,000,000.00 
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Cal DT Ye /- Chor UsNe TY OF SAN PR A NCIS C0 
MR. DANTEL DALY 4°) 55-55. 4 = 4: 4.°8) 7 PAGE: 1 
(SIRPT) INVESTMENT INV EON T.O-R Y¥ RUN: 07/02/05 00:00:48 
INVESTMENTS OUTSTANDING AS OF 6/30/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40511 PUBLIC TIME DEPOSIT 100 07/16/05 01/15/05 000 3.000 3.000 100.000 100,000.00 100,000.00 


SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 3.000 3.000 100.000 100,000.00 100,000.00 
REPORT TOTALS eB a ae aa ee a a em ec 
ASSETS FIXED 3.000 3.000 100.000 100,000.00 100,000.00 


a 
4 
on 
A] 
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i 
a 
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Cf Y / °C OU N toy OF SAN ER AN YG" LSC 70 


MR DANIEL DALY Abi. 25 S45 1b: tae AA 8) 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: a 
06/01/05 TO 06/30/05 RUN: 07/02/05 00:00:46 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40051 T NOTE(99.31) 19 40 06/30/05 06/20/05 SALE 1.125 -45,000,000.00 -44,973,632.82 =239),140.19 =5, 2/343 
amy 06/20/05 06/20/05 1.170 26,367.18 45,218,046.44 
40568 TREASURY BILLS 1:9 40 06/02/05 06/02/05 MAT 2.550 -10,000,000.00 -9,926,188.89 =13 7841.14. 
amy 07/01/05 06/02/05 2.574 10,000,000.00 
40627 FMC DISCOUNT NOTES iS) 40 06/21/05 06/16/05 SALE 2.900 -36,000,000.00 -35,739,000.00 -246,500.00 325).:00 
amy 06/20/05 06/16/05 2921 261,000.00 35,989 ,2179..1010 
40636 FEDERAL HOME LOAN DISC 19 40 06/24/05 06/24/05 MAT 2.925 -50,000,000.00 -49,642,500.00 -357,500.00 
amy 07/01/05 06/24/05 2.946 50,000,000.00 
40638 FNMA DISCOUNT NOTES 19 40 06/22/05 06/22/05 MAT 2.950 -50,000,000.00 -49,651,736.11 -348,263.89 
amy 07/01/05 06/22/05 yey Pal 50,000,000.00 
40660 FEDERAL HOME LOAN DISC 19 40 06/08/05 06/08/05 MAT 2.830 -50,000,000.00 -49,756,305.56 -243,694.44 
amy 07/01/05 06/08/05 2.844 50,000,000.00 
40661 FNMA DISCOUNT NOTES 19 40 06/14/05 06/14/05 MAT 2.830 -50,000,000.00 -49,736,652.78 -263,347.22 
amy 07/01/05 06/14/05 2.845 50,000,000.00 
40662 FNMA DISCOUNT NOTES 19 40 06/14/05 06/10/05 SALE 2.830 -20,000,000.00 -19,894,661.11 =99 050.00 300.00 
amy 06/15/05 06/10/05 2.845 105,338.89 1°9;,.99'3; ale 
40673 BOA CP 1:9 40 06/02/05 06/02/05 MAT 2.930 -40,000,000.00 -39, 856,755.56 -143,244.44 
amy 07/01/05 06/02/05 2.941 40,000,000.00 
40674 BOA CP 19 40 06/07/05 06/07/05 MAT 2.930 -22,000,000.00 -21,912,262.78 =87 ,13' 1322 
amy 07/01/05 06/07/05 2.942 22,000,000.00 
40680 US BANK CP 19 44 06/02/05 06/02/05 MAT 2.940 -33,000,000.00 -32,900,285.00 =99,, 715.00 
amy 07/01/05 06/02/05 2.949 33,000,000.00 
40688 FNMA DISCOUNT NOTES 19 40 06/01/05 06/01/05 MAT 2.810 -50,000,000.00 -49,777,541.67 -222,458.33 
amy 07/01/05 06/01/05 2.823 50,000,000.00 
40693 US BANK CD 19 44 06/14/05 06/14/05 MAT 3.000 -25,000,000.00 -25,000,000.00 -85,416.67 
amy 07/01/05 06/14/05 3.000 25,085,416.67 
40694 BOA CP 19 40 06/30/05 06/30/05 MAT 3.010 -50,000,000.00 -49,770,069.44 =22.9:,,93:0:..5:6 
amy 07/01/05 06/30/05 3.024 50,000,000.00 
40695 BOA CP 19 40 06/30/05 06/30/05 MAT 3.010 -50,000,000.00 -49,770,069.44 =2:2:9;, 930.56 
amy 07/01/05 06/30/05 3.024 50,000,000.00 
40697 WFB CP 1:9 41 06/20/05 06/20/05 MAT 3.000 -50,000,000.00 -49,825,000.00 -175,000.00 
amy 07/01/05 06/20/05 eo) Ea 50,000,000.00 
40698 WFB CP 19 41 06/28/05 06/28/05 MAT 3.000 -25,000,000.00 -24, 895, 833.33 -104,166.67 
amy 07/01/05 06/28/05 3.013 25,000,000.00 
40699 WFB CD 19 41 06/24/05 06/24/05 MAT 3.020 -30,000,000.00 -30,000,000.00 =115., 766:.67 : 
amy 07/01/05 06/24/05 3.020 3:0: 5), 7/66. 67 
40705 US BANK CD a9) 44 06/28/05 06/28/05 MAT 3.030 -35,000,000.00 -35,000,000.00 -141,400.00 
amy 07/01/05 06/28/05 3.030 35,141,400.00 
40708 WFB CD 19 41 06/14/05 06/14/05 MAT 3.010 -50,000,000.00 -50,000,000.00 SUS3 id 7 18 
amy 07/01/05 06/14/05 3.010 507 133, ila 
40722 BOA CD 19 40 07/26/05 06/29/05 SALE 3.110 -50,000,000.00 -50,000,000.00 =1'9'0;,,055:..5'6 
amy 06/28/05 06/29/05 3)51 10 5'0;, 1910), 055. 56 
40723 BOA CD 19 40 08/11/05 06/28/05 SALE 3.170 -50,000,000.00 -50,000,000.00 -189,319.44 
amy 06/28/05 06/28/05 Syolb7/(0) 50,189,319.44 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


TREASURY BILLS 


WFB CD 


WFB CD 


FNMA DISCOUNT NOTES 


US BANCORP CP 


FNMA DISCOUNT NOTES 


WFB CD 
T NOTE (99.5) 
T NOTE (99.5) 
T-NOTH, (9:9°:5:) 
T NOTE (99.5) 
T NOTE (99.5) 
BOA CP 
BOA CD 


TREASURY BILLS 


JP MORGAN CD 


WFB CD 


WFB CD 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


Cm IW a/ eC..0; UY NST Y 


M R 
BANK BROK 
CASH DATE 

19 40 

19 41 

41 

19 41 

41 

19 40 

19 44 

s9) 40 

19 41 

19 40 

19 43 

19 45 

19 87 

19 89 

19 40 

19 40 

19 40 

19 76 

19 41 

19 41 

19 89 

19 89 


DANIEL 


DA 


F 
Ey Y, 


AN 
4 


DETAIL TRANSACTION REPORT - 
06/30/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


11/25/05 
06/09/05 
06/15/05 
06/09/05 


07/01/05 
06/15/05 
06/09/05 


07/01/05 
08/24/05 
06/09/05 
08/08/05 
06/09/05 
08/24/05 
06/09/05 
07/11/05 
06/09/05 
06/15/10 
06/20/05 
06/15/10 
06/20/05 
06/15/10 
06/20/05 
06/15/10 
06/20/05 
06/15/10 
06/20/05 
08/29/05 
06/20/05 
08/30/05 
06/20/05 
07/07/05 
06/20/05 
07/20/05 
06/20/05 
08/10/05 
06/23/05 
08/11/05 
06/23/05 
07/22/05 
06/27/05 
07/22/05 
06/27/05 


06/01/05 


100 


TRADE/ 
SETTLE 


06/09/05 
06/09/05 
06/01/05 
06/01/05 
06/15/05 
06/15/05 
06/01/05 
06/01/05 
06/15/05 
06/15/05 
06/02/05 
06/02/05 
06/06/05 
06/06/05 
06/07/05 
06/07/05 
06/08/05 
06/08/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/15/05 
06/17/05 
06/17/05 
06/17/05 
06/17/05 
06/20/05 
06/20/05 
06/20/05 
06/20/05 
06/22/05 
06/22/05 
06/22/05 
06/22/05 
06/24/05 
06/24/05 
06/24/05 
06/24/05 


TO 


TXN COUPON 
TYP YIELD 


MAT 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


FRANCISCO 


ie Seas 5215) <A? c= 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 
-20,000,000.00 
20,000,000.00 
-20,000,000.00 
50,000,000.00 
-50,000,000.00 
42,000,000.00 
15,000,000.00 
28,000,000.00 
49,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
31,000,000.00 
30,000,000.00 
50,000,000.00 


35,000,000.00 


448 17 


BOOK VALUE 
PREM / (DISC) 


-19,686,358.40 
313,641.60 
20,000,000.00 


-20,000,000.00 
50,000,000.00 
-50,000,000.00 


41,695,943.33 
-304,056.67 
14,917,312.50 
-82,687.50 
27,808,900.00 
-191,100.00 
49,000,000.00 


9,914,062.50 
-85,937.50 
9,914,062.50 
=8'5,,,93:7 50 
9,910,156.25 
=89,,:843' 7/5 
9,914,062.5:0 
-85,937.50 
4,958,984.38 
=41,,015 3:62 
49,666,430.56 
-333,569.44 
25,000,000.00 


A917939.,69:9).7.2 
-64,340.28 
50,000,000.00 


31,000,000.00 
30,000,000.00 
49,877,500.00 

-122,500.00 


34,914,250.00 
-85,750.00 


PAGE: 2 
RUN: 07/02/05 00:00:46 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
-23,994.44 -4,694.38 
19), 715),047'..2:2 
-20,000,000.00 

=23:7,209:.5.6 
20;,023,255.56 
-50,000,000.00 

-58,138.89 


50,058,138.89 
-41,695,943.33 
=14 7-947, 53:E2).'510 
-27,808,900.00 
-49,000,000.00 
-9,914,062.50 
-9,914,062.50 
=9;,-9.0),15:6.,25 
-9,914,062.50 
-4,958,984.38 
-49,666,430.56 
-25,000,000.00 
=49, 93:5; 699%-72 
-50,000,000.00 
-31,000,000.00 
-30,000,000.00 
-49,877,500.00 


-34,914,250.00 
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Coley /C.Or UO NETS OF SAN FOR ANC. ESCO 


MR. DANTIEL DY ACL ¥ 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
06/01/05 TO 06/30/05 RUN: 07/02/05 00:00:46 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

40765 WFB CD 19 41 07/20/05 06/27/05 PURC 3.270 50,000,000.00 50,000,000.00 
amy 06/27/05 06/27/05 3.270 -50,000,000.00 

40766 BOA CP 19 40 08/11/05 06/28/05 PURC 3.230 50,000,000.00 49,802,611.11 
amy 06/28/05 06/28/05 3.243 -197,388.89 -49,802,611.11 

40767 FEDERAL HOME LOAN DISC 19 87 07/25/05 06/28/05 PURC 3.190 20,000,000.00 19,952,150.00 
amy 06/28/05 06/28/05 3.198 -47,850.00 =19:,.9'5:2.,,1510'. 0:0 

40768 BOA CP 19 40 07/26/05 06/29/05 PURC 3.170 50,000,000.00 49,881,125.00 
amy 06/28/05 06/29/05 S178 -118,875.00 -49,881,125.00 

40769 TREASURY BILLS 19 40 07/07/05 06/30/05 PURC 2.715 40,000,000.00 39,978, 883.33 
amy 06/29/05 06/30/05 2.716 =21,116.67 =39 973,883.33 

40770 WFB CD 19) 41 07/11/05 06/30/05 PURC 3.260 50,000,000.00 50,000,000.00 
amy 06/29/05 06/30/05 3.260 -50,000,000.00 

40771 BNY (3253.50) 19 99 08/30/05 06/02/05 PURC 5.500 25,000,000.00 25,000,000.00 
amy 06/29/05 06/02/05 5.500 -25,000,000.00 
99 06/02/05 SALE 5.500 -25,000,000.00 -25,000,000.00 =3 5-293 ..910 


amy 06/29/05 06/02/05 5.500 245., 003,253.50 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
PURC 3.238 855,000,000.00 
( 26) 
SALE 2.963 -246000000.00 
( a) 
MAT 2.955 -740000000.00 


Ce /. CVOeU IN a OE SAN FRANCISCO 
MR DANIEL DALY A1 5.- 5-5 4= 4 4 8) 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/05 TO 06/30/05 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


853,042 ,.093.68 =1,957,906.32 
2245293652... 33 706,347.67 =988,059.63 


-737421200.56 =3:;,13:6,555:. 04 


PAGE: 4 
RUN: 07/02/05 00:00:46 


(GAIN) / 
LOSS SETTLEMENT 


-853,042,093.68 


13,221.31. 246,294,308 27 
625.00 
137,978, 956.,43 
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* ACTIVE TRANSACTIONS * 


INV # 
USER 


DESCRIPTION/ POOL# 
MEMO 


40511 PUBLIC TIME DEPOSIT 
amy 


Cae Tv / SCO. U NETS Y OFF SAN F RAN €or S €.0 
MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/05 TO 06/30/05 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
1:9 07/16/05 06/30/05 INTR 3.000 
06/30/05 07/01/05 06/30/05 3.000 


PAGE: 5 
RUN: 07/02/05 00:00:46 
(INTEREST ) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


758.433 
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Crt ¥ / CoO UN TY OUF SAN FRANCISCO 


Mone. D ACN? 2, Bal DALY 415-554-4487 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
06/01/05 TO 06/30/05 RUN: 07/02/05 00:00:46 
REPORT GRAND TOTALS 

ASSETS 
PAR 

TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 

TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 

INTR 3.000 -758.33 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
August 5, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past month, the results reflect 
earnings of the pooled portfolio. 


Interest Received $6,427,094 Earned Interest Yield 
Total Net Earnings $8,025,236 Pooled Funds 3.202% 
Average Age of Portfolio 40 Days All Funds 3.202% 


Total cost of the securities on hand July 31, 2005 was $3,019,289,412 with a market value of $3,031,352,230 
plus fixed assets accrued earnings of $1,141,328. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of July 31, 2005. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of July 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on July 31, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of July 2005. 


Very truly yours, 


——<— DOCUMENTS DEPT 


José Cisneros AUG 12 Z20UD 
Treasurer 


Enc. ma 
ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., J. Grazioli 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


AB PALE 4 
D 


(AC On USN af 
ANTIEL 


PO-R Tr OL; £0 
7/01/05 THROUGH 


Y 
DA 


OF SAN F 
hy, Y 415 


ALL FUNDS 


-------- GOV'T SECURITIES -------- 


ASSETS 
6, 426,960.61 
8,024,941.91 
2,950, 764,314.63 
3.202 
3,019, 189,412) 277 
3,019 7189!,412:. 257 
3.264 


3:9.:85 


3:9'.:8'5 


LIABILITIES 


.000 


- 000 


ANC ISC 
55 4 4 4 


Sol Act Ios. ht Ces 
T/31/05 


RUN: 


~--------- TIME DEPOSITS --------- 


ASSETS 

29:3:..89 
100,000.00 
3.460 
100,000.00 
100,000.00 
3:..853 
350.00 


350.00 


LIABILITIES 


N/A 


N/A 


PAGE: il 
08/03/05 07:28:04 
TOTAL 


6,427,093.94 

8), 0:2.5:),.2:3'5).. 810 
27950;,.8647 314: /63 
3.2202 

BY O19), 28:9 41227 
3,019,289, 412.27 
3.264 

N/A 

N/A 
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(SIRPT) 


SUMMARY DESCRIPTION 


Gray DY /..Ce OU N Py O F SAN FRAN CLS ¢.0 


MR DANIEL DALY 401 5i0= 95-54 = 94° 48-7 
INVESTMENT Ne VeECN -240)-R YY 
INVESTMENTS OUTSTANDING AS OF 7/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
CUPN TRDNG BOOK 
RATE YIELD PRICE 
11 TREASURY BILLS 17 PISA) 3.088 3.128 98.740 
41 FNMA DISCOUNT NOTES Le AZSC) Sind 79” 231.205 99-201 
43 FEDERAL HOME LOAN DISC NOTES 16.26% (C) 3.140 3.160 99.380 
44 FMC DISCOUNT NOTES 17.64% (C) 3.226 ° 3.2253 995193 
81 COMMERCIAL PAPER DISC 20.75%) 3.302 3.320 99.460 
91 NEGOTIABLE C.D.'S 10.40% (C) 3.238 3.238 100000 
1010 PUBLIC TIME DEPOSIT -00%(C) 3.800 3.800 100.000 
ASSETS FIXED Se A97= 3:52 205 +:997%:2'83 


RUN: 


PAR VALUE 
SHARES 
542,000,000. 
524,000,000. 
494,000,000. 
537,000,000. 
630,000,000. 


314,000,000. 


08/04/05 


PAGE: 


BOOK VALUE 


535, 170), 548) 
519 28157, 47 Le 
£90938 5 2:12". 
532,664,695. 
626,600,424. 
314,000,000. 


100,000. 


0:0:02:: 


1 
42 


“nr 


(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40642 TREASURY BILLS 
03/31/05 08/11/05 
40643 TREASURY BILLS 
03/31/05 08/11/05 
40779 TREASURY BILLS 
O71 1/05; 0:91 /22.7 05 
40690 TREASURY BILLS 
05/04/05 09/29/05 
40691 TREASURY BILLS 
05/04/05 10/06/05 
40809 TREASURY BILLS 
07/28/05 10/27/05 
40735 TREASURY BILLS 
05/26/05 11/25/05 
40736 TREASURY BILLS 
05/26/05 11/25/05 
40737 TREASURY BILLS 
05/26/05 11/25/05 
40738 TREASURY BILLS 
05/26/05 11/25/05 
40797 TREASURY BILLS 
07720/05:-11725/105 
40802 TREASURY BILLS 
07 722./0552:1/25:/:05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
40774 FNMA DISCOUNT NOTES 
07/07/05 08/09/05 
40791 FNMA DISCOUNT NOTES 
07/18/05 08/09/05 
40712 FNMA DISCOUNT NOTES 
05/16/05 08/10/05 
40713 FNMA DISCOUNT NOTES 
05/16/05 08/10/05 
40714 FNMA DISCOUNT NOTES 
05/16/05 08/10/05 
40715 FNMA DISCOUNT NOTES 
05/16/05 08/10/05 
40775 FNMA DISCOUNT NOTES 
07/07/05 08/11/05 
40798 FNMA DISCOUNT NOTES 
07/21/05 08/15/05 
40748 FNMA DISCOUNT NOTES 


06/02/05 08/24/05 


Cc 


Av 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795VL2 19 
43 

912795VL2 aE) 
43 

912795VS7 19 
87 

91 2T7T9SVES 19 
40 

912795VU2 409 
40 

912795VX6 19 
40 

912795WB3 19 
40 

912795WB3 19 
40 

912795WB3 19 
40 

912795WB3 19 
40 

912795WB3 19 
40 

912795WB3 a) 
40 

17.75% 
313589KE2 19 
40 

313589KE2 1:9 
45 

313589KF9 a) 
40 

313589KF9 19 
40 

313589KF9 a) 
40 

313589KF9 19 
40 

313589KG7 19 
40 

313589KL6 19 
40 

313589KV4 ILS) 
40 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


2.9350 
2.9672 
3.0350 
3.0538 
3.0000 
3.0375 
3.0400 
3.0803 
3.2800 
3.3074 
3.0850 
3.1341 
3.0850 
3.4341 
3.0850 
3.1344 
3.0850 
3.1341 
3.2650 
3.3033 
3.3300 
31531693 


ZL 62 
3.0900 
Sie ESO 
3.0900 
31230 
3.0900 
3)..,153'0 
3.0900 
3) (161310 
3.1600 
3.1697 
3-51-7100 
Sr LO 
3.1400 
3.1629 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,457,840.28 
50,000,000.00 
49,457,840.28 
27,000,000.00 
26, 3833;,.833.. 75 
50,000,000.00 
49, 3:83.,333%.33 
50,000,000.00 
49,345,555.56 
50,000,000.00 
49,585,444.50 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
15,000,000.00 
14,825, 866.67 
50,000,000.00 
49,417,250.00 
542,000,000.00 
535,170,548.37 


20,000,000.00 
19,942,066.67 
10,000,000.00 

9,980,627.78 
50,000,000.00 
49,630,916.67 
30,000,000.00 
29, 7118),950'..0.0 
50,000,000.00 
49,630,916.67 
25,000,000.00 
24,815,458. 33 
20,000,000.00 
19573938); 555). 516 
16,000,000.00 
U5, 964, 07 8 
42,000,000.00 
41,695,943 .33 


448 7 


MARKET VALUE 

MARKET PRICE 
49,960,937.50 
99.92187500000 
49 ,,960.,93.7..50 
99.92187500000 
26. ,:87;8.,,.25:..00 
99.54861111111 
49,743,084.02 
99.48616803279 
49,711,856.62 
99..42371323529 
49,618,153 .09 
99.23630617978 
49,462,394.07 
98.92478813559 
49,462,394.07 
98.92478813559 
49,462,394.07 
98.92478813559 
49,462,394.07 
98.92478813559 
14,838,718.22 
98.92478813559 
49,462,394.07 
98.92478813559 
538), 02:34.7.82'. 3:0 
99.26638000000 


19: 992 222,222 
99). 961 Ta ea 

9), 9916, ald dea 
99... SoU TTA aad 
49,978,125.00 
99.95625000000 
29,986,875 .00 
99.95625000000 
49,978,125.00 
99.95625000000 
24,989,062.50 
99.95625000000 
£97990), 2507...0:8 
99.95138888889 
SLB CRIS) ababaLealal 
99.93194444444 
41,953,041.67 
99.88819444444 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
501,395.83 
SUNGARD 
501:,3:95.83 
SUNGARD 
47,801.25 
SUNGARD 
370,833.34 
SUNGARD 
Sou lal tes DS 
SUNGARD 
USE222:.22 
SUNGARD 
287,076.33 
SUNGARD 
287 ; 076... 3:3 
SUNGARD 
287 076.33 
SUNGARD 
2:87 076. 33 
SUNGARD 
1'6);.3:25'..010 
SUNGARD 
46,250.00 
SUNGARD 


43,888.89 
SUNGARD 
12,3278 
SUNGARD 
330,458.33 
SUNGARD 
198), 2)7'5;..00 
SUNGARD 
33:0:,458'.33 
SUNGARD 
L653, -2'2:9). 167, 
SUNGARD 
43,888.89 
SUNGARD 
15, 497.78 
SUNGARD 
219,800.00 
SUNGARD 


08/04/05 


PAGE: il 
00:02:44 


UNREALIZED GAIN 
UNREALIZED LOSS 


dO 3:9 


1 LORS: 9 


=3510;..00 
-11,082.65 
-9,476.72 
14,486.37 
-40,578.26 
-40,578.26 
-40,578.26 
-40,578.26 
-3,473.45 
= 1, 20)5:.. 93 


17 28:38,9) ee 
=1:910; 962. 1:9 


6,266.66 
3), Lb Sio9 
16,750.00 
1'0;;'050:. 0.0 
16,750.00 
8,375.00 
U7 83333 
8,835.55 


37,298.34 


is 
7 


39 


PATELN> 201; BbO0 
at? enor vracoss Reet 


7ijctaeeR 
rerean. 
BeA2ENOr HSLiowe 
Wer ptecco 
d 


wus 
Gis t ASS 


a 

252252035 A tor , een, 

i eae 
PCTS pawes |) S| 
oP 36\%e\G2 
TOL #oLes 
€i% A308 op. Gs\c2 
‘66314 alee ST"SooQ BOGE 


ponoeo 
ae wed‘ Ftz° aa 
7 71H | 

' ¥@¢ 
Figgas? 


¥ 


a tte 
Fi ez00 > ae pia tee 
mG > tits iss SeiiTLiI<7s 
| Fe -F7 13d 2 Kode ac" 2 2ee* tes 
. ia 060. >".703% ‘ae ; SS PENTA TEI os 5 
77ease@a = =6Ta 160 -.-2°Tee: = 30° BGR DET te eas TESS “SP 405 Sa. EE 
*. ras ie Fa 7 : ae : —_~ 
; a ae en ee. ee ie ———s 
= . ) 332 gts hip gee i 24 ser 280s pec > a ~®2g aes ae. 
2 eP 1TOe GADe) Fo Seeverss PiPe= as) 4. 1 ane?  9t5 wer ean" oe: 2 ear igs * 3 7 3&2 ter"> : 5° Sak he- 
: ; ‘ “ Jah se «ftw eye mae be eee ee ees ‘ +534 7 ns 
Ostet P7450. “o oe 252609 ERECT TSS Ge BH Sse senr ieee Ry 90 tee ep 
¥ eeuns Z at Ss) Sa507 j= * i P Die. mm 1 25. SE eet “sere 22 ot - as ~ 
2162 : Pi 3OT) ger es Se ébebrery sas: a al == es2e 
vr cn Sfaisene ew gael, 7 S8 20 > * coe re ty : _ Ma per ee - 
Lie PT NSB a G05 ret ge at cists 0 “ava oa rime 
5%? 2a Sizt - een 2s =2 or gets F Ae y : +m Se : 
6-45 rer rye ; i? St 32 ne =, , =e ees —_ ~~ $e 
a i , 2 ST 7ee £3 rire ci pao 7 ‘pt oe Sage 2S 
: oo. ek Pa j 7i.- @ St a5 oe ee ae 8 9 §9"E 
a ' wo ire & a “ ? ib ‘& é ¢ w 2a e Sie 7 ie 7 
‘ ‘oe 32 ee ant 3 ‘ +2 arte > : ee tiga % 222° Se 
'oads uae “ = cf : <= 2 P ‘a ‘ ™ . a ’ ml ie 
b 4s = Fs 4 & 7 2 C 3c Pa 
1 ae && 2iPt SOLS as Sixt > ‘ >.5 *” 994; $4 > 
2 é o Geo. 7 Ses : ees wa es a +9)" 28 a 
: «2 = ¢ ‘ aa . Fax y = ty 332 ' 26 : = 
eyessoe 4 $=3 é i ths 1G as >* Role ay a e 
‘ Me BTAt 2 ig 5° et ne Vai e Os € 
A= te S 3 Ce iv <r y= , : = 
Bay ; i 7 a" 
c ; rf 
7 en ; j ii L 
= > ee | 4 
: F- se 8 ¢ ; 
= - ; 20 me 
a ~ a - y ¢ 
. 
» 
> 


GL? ¥ / € 0 USN TY OVE SAN FRANCISCO 
M R DANIEL DALY A 5) =) 5 5) 4) = 4) 4 87] 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 07/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40750 FNMA DISCOUNT NOTES 313589KV4 19 100 3.15.00 28,000,000.00 27,968,694.44 
06/07/05 08/24/05 40 000 3.1716 27,808,900.00 99.88819444444 
40703 FNMA DISCOUNT NOTES 313589LA9 19 100 3.0900 50,000,000.00 49,931,944.44 
05/10/05 08/29/05 40 000° 3.2197 49,523,625.00 99.86388888889 
40741 FNMA DISCOUNT NOTES 313589LZ4 19 100 3.1500 20,000,000.00 19,950,416.67 
05/25705 09/21/05 43 000 3.1831 197917750200 §992,7520833'3333 
40730 FNMA DISCOUNT NOTES 313589MG5 19 100 3.1600 21,000,000.00 20,940,791.67 
05/23/05 09/28/05 43 000 3.1959 20,764,053.33 99.71805555556 
40742 FNMA DISCOUNT NOTES 313589MG5 19 100 3.1600 22,000,000.00 28 937 G2 22 
05/25/05 09/28/05 43 000 3.1953 21,756,680.00 99.71805555556 
40728 FNMA DISCOUNT NOTES 313589MP5 19 100 3.1900 30,000,000.00 29,904,666.67 
05/20/05 10/05/05 43 000 3.2295 29,633,1250.00 9968222222222 
40799 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 100 3.4100 50,000,000.00 49,841,111.11 
07/21/05 10/05/05 40 000 3.4347 49,640,055.56 99.68222222222 
40788 FNMA DISCOUNT NOTES 313589PG2 159 100 3.4600 40,000,000.00 39,794,933 «33 
07/13:/05 -11715/05 87 000 3.5021 39,519,444.44 99.47883333333 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 17.26% (M) 3.1790 524,000,000.00 523,120,081.94 
3.2047 519,815,471.12 99.83207700000 
40773 FEDERAL HOME LOAN DISC NOTES 3133857Y3 19 100 3.2050 31,000,000.00 30,994,352 .12 
07/06/05 08/03/05 45 000 3.2130 30,922,723.89 99.98177777778 
40685 FEDERAL HOME LOAN DISC NOTES 313385KE5 19 100 3.0300 41,000,000.00 40,970,115.56 
04/28/05 08/09/05 40 000 3.0565 40,644,564.17 99.92711111111 
40805 FEDERAL HOME LOAN DISC NOTES 313385KE5 19 100 3.1700 19,000,000.00 £8), 98671515 21 
07/26/05 08/09/05 87 000. 3.1739 18,976, 577.22 99. 927d aT a 
40686 FEDERAL HOME LOAN DISC NOTES 313385KF2 19 100 3.0300 41,000,000.00 40,966,380.00 
04/28/05 08/10/05 40 000 3.0568 40,641,113.33 99.91800000000 
40743 FEDERAL HOME LOAN DISC NOTES 313385KG0 1:9 100° 3.2100 12,000,000.00 11,989,066.67 
05/25/05 08/11/05 43 000 3.2371 11,919,140.00 99.90888888889 
40793 FEDERAL HOME LOAN DISC NOTES 313385KH8 19 100 3.2100 15,000,000.00 14,984,966.67 
07/19/05 08/12/05 40 000 3.2169 14,967 7900.00 99'.899777:7:77-18 
40794 FEDERAL HOME LOAN DISC NOTES 313385KH8 eg 100 3.2100 35,000,000.00 34,964,922.22 
07/20/05 08/12/05 40 000 3.2166 34,928,220.83 99.89977777778 
40716 FEDERAL HOME LOAN DISC NOTES 313385KL9 19 100 3.0300 40,000,000.00 3:9 948), 971k, VS 
: 05/16/05 08/15/05 87 000 3.0534 39,693,633.33 99.87244444444 
40725 FEDERAL HOME LOAN DISC NOTES 313385KN5 19) 100 3.0850 30,000,000.00 29, 956,266.67 
05/18/05 08/17/05 40 000 3.1092 29, 766,054.17 99.85422222222 
40733 FEDERAL HOME LOAN DISC NOTES 313385KQ8 19 100 3.1000 50,000,000.00 49,918,000.00 
05/24/05 08/19/05 87 000 3.1234 49,625,416.67 99.83600000000 
40734 FEDERAL HOME LOAN DISC NOTES 313385KQ8 19 100 3.1000 35,000,000.00 34,942,600.00 
05/24/05 08/19/05 87 0005 2331234 34,737,791.66 99.83600000000 
40806 FEDERAL HOME LOAN DISC NOTES 313385KQ8 159) 100 3.2400 50,000,000.00 49,918,000.00 
07/27/05 08/19/05 87 000 3.2467 49,896,500.00 99.83600000000 
40744 FEDERAL HOME LOAN DISC NOTES 313385KxX3 19 LOO) 3S L3i5:0 50,000,000.00 4977-8'8 Gy delet! 
05/31/05 08/26/05 40 000 3.1589 49 620 8.50) IOS 22222222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
134,750.00 
SUNGARD 
356,208.33 
SUNGARD 
119,000.00 
SUNGARD 
129,033.34 
SUNGARD 

131 S51 4516 
SUNGARD 
194,058.33 
SUNGARD 
52,097 ..2'2 
SUNGARD 
73,044.45 
SUNGARD 


HLF S6..3:9 
SUNGARD 
327,829.16 
SUNGARD 
#0: ,:0'3'3-.33 
SUNGARD 
327-7829 527 
SUNGARD 

HO 4931.33 
SUNGARD 
LV, 3:87-. 5:0 
SUNGARD 
37,450.00 
SUNGARD 
25:9..23'3). 34 
SUNGARD 
192'7 81:2) «5:0 
SUNGARD 
2:99:77 0'83'2,313 
SUNGARD 
207,958.34 
SUNGARD 
22,500.00 
SUNGARD 
21697795833 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


> 25,044.44 
SW Aaa ag bl Carl 
39,666.67 
47,705.00 
49,976.66 
77,458.34 


148,958.33 


199,044.44 


-464.44 
=2) 7962.50 
-566.66 
=3/2/0)5'38'3 
-748.61 
=37,888)=89 
-2,600.00 
-4,500.00 
= 37 S000 
-1,000.00 


=5), OSA oV2 


ig g2e"}) S2 4RES55 
ge eae Seats 
pees v- ee <233°23° 4° Sa s9e eee” 
Foe Bice ecnery -33°st@ aisle - 
- Sue™ 9) Stee = 229° 55087 44° depict eae 
STU20aKes : ee “$00 373700. ae 860" 3a: - © 34°Se 355-52: 
= 99= p00. 3 3Tee pete a 
2197 stERR -.7e. = 1a0 3° 97Oe Ts 


/ a3 oie mn 
i Bin ai RL DOGRSI2 


—4 
= see oe pe yisisrew, ~~ Te THE t 
mois: eevee Te Sta 382 
Soe EE amveeye — gee ee eS ot) ee ee: | | 
eee “SsisMge aOR OG — <2 ne? 

¥ yone “AgOMiCe ‘te CR Bist: wen igei ta: eee s eee) ee 
‘ae =. he \SRR) weirse) " tie Zs = 5" = ace. 
. . 


9 Ore sone? ROME EO bees sees. . sreperees = =6f2 . Cre? 
22 G2 or BEF. - cr: 500 


, ee a >} 2 S004 i. ee 
ext re ‘et eee Bole is" oes , } 


. ’ ; te 3 
- ‘ a oi in - = —_ —— ee co % ° a = 
he &. te i “ t 4 ? 3 - Ls es re ree 3 a; via 2 a \~ } 4 é z . 25° €45 ae sxe 3 
ry a e- oe — 
“06 b qi ; a ler as z % oe eS 5 Se 
ann | sd ‘ te: is = et ; } os 3 4 oer 2 7} “ 
me 7 ¥ é + = ed ee ae 7 3 
« ‘ = 4 = = > gana > ss are er 5 Sa ne 7 
; ah —e 
3 = “ = as 34 + ad Oe of . p 25 2 +t © Se 3f Pe 4 —- 
é 3 hi taGe 5 5 =. ~ Pet are; 
A - 7 ; 
anes ; P0w f Woe AGE Val ‘59972 2 
4 ts E> oh": 2 aij (7 - yee é ts ‘ dt OP Be -- 27K : 
¢ : at ? ; ; = 7 > | Tg4 Boe QE 33°+e2 4 
é 2 “? > 25 ihe 
j c 
‘+ | is ‘ BP tau is 2p 4 a> ‘ } , oy 7 tos} < 
« ; + ‘ + 
dl ae ' 
‘ ip > ; j - J. is | 
1 
_ te & Vay s ioug = : = S65 ie 
rope ‘ ‘ Wei us Lé ‘ey? 2 2eD evi 
2 
. 
> _ : 
cas a ? 2 
‘ . z ~ 
w oa ¥ 
' 


GCnT Y / €oO UNT ¥ OF SAN PR AN € DS CO 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 07/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 40785 FEDERAL HOME LOAN DISC NOTES 313385NC6 19 100 3.3200 45,000,000.00 44,670,450.00 
07/13/05 10/18/05 87 000 3.3500 44,597,450.00 99.26766666667 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 16.27%(M) 3.1403 494,000,000.00 493,096,358.90 
3.1598 490,938,272.77 : 99.81707700000 
A 40702 FMC DISCOUNT NOTES 313397KE0 19 100 3.0650 50,000,000.00 49,963,555..56 
05/10/05 08/09/05 40 000 3.0889 49,612,618.06 99.92741111114 
A 40780 FMC DISCOUNT NOTES 313397KE0 19 100 3.1750 50,000,000.00 497963), 599'.56 
07/11/05 08/09/05 89 000 3.1831 49,872,148.06 99. 92747120111 
A 40784 FMC DISCOUNT NOTES 313397KE0 19 100 3.1700 35,000,000.00 34,974,488.89 
07/12/05 08/09/05 43 000 3.1778 34, 913,705.56 992927070111 407 
A 40731 FMC DISCOUNT NOTES 313397KM2 1:9 100 3.1000 10,000,000.00 9,986,333.33 
05/23/05 08/16/05 43 000 3.1229 9,926,805.56 99.86333333333 
A 40795 FMC DISCOUNT NOTES 313397KM2 19 100 3.2200 50,000,000.00 49,931,666.67 
07/20/05 08/16/05 89 000 3.2278 49,879,250.00 99.86333333333 
A 40807 FMC DISCOUNT NOTES 313397KU4 19 100 3.3100 11,000,000.00 107, 97715 951.81. 
07/27/05 08/23/05 87 000 3.3182 1'0:,,972;,,692.50 99:°.79955555556 
A 40719 FMC DISCOUNT NOTES 313397LS8 19 100 3.1300 50,000,000.00 49,799,555.56 
05/16/05 09/14/05 87 000 3.1633 49°,473,986.11 9959997104101 
A 40727 FMC DISCOUNT NOTES 313397LS8 19 100 3.1400 50,000,000.00 49.,:7:99',555°.56 
05/18/05 09/14/05 87 000 3.1729 49; /481,027.78 99° 599014 11 
A 40726 FMC DISCOUNT NOTES 313397LU3 19 100 3.1400 50,000,000.00 49,790,444.44 
05/18/05 09/16/05 40 000 3.1735 49,472,305.56 99.58088888889 
A 40704 FMC DISCOUNT NOTES 31339 7LY5 19 100 3.1500 12,000,000.00 1, 945,,333'.3'3 
05/11/05 -09/20/705 43 000 3.1868 11,861,400.00 99.54444444444 
A 40732 FMC DISCOUNT NOTES 313397MN8 1°93 100 3.1700 6,000,000.00 5,963,946.67 
05/23/05 10/04/05 43 000 3.2079 59297, 2:03'..3'3" — 9:9). 399M As: 
A 40729 FMC DISCOUNT NOTES 3U3397NGL 19 100 3.2300 50,000,000.00 497,633 833.33 
05/20/05 10/18/05 43 000 3.2744 49,322,597.22 99.26766666667 
A 40781 FMC DISCOUNT NOTES 313397NC1 19 100 3.3900 23,000,000.00 22;, 831,563.33 
07/11/05 10/18/05 43 000 3.4219 22,785,582.50 99.26766666667 
A 40808 FMC DISCOUNT NOTES 313397NK3 19 100 3.5000 30,000,000.00 29), 760,983.33 
07/27/05 10/25/05 43 000 3.5309 29,737,500.00 99.20194444444 
A 40810 FMC DISCOUNT NOTES 313397NK3 19 100 3.5000 10,000,000.00 9,920,194.44 
07/28/05 10/25/05 43 000 3.5305 9,913,472.22 99.20194444444 
A 40803 FMC DISCOUNT NOTES 313397NR8 9 100 3.4900 50,000,000.00 49,557, .63'8 89 
07/22/05 10/31/05 40 000 3.5245 49,510,430.56 99.11527777778 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 17.64% (M) 3.2265 537,000,000.00 534,800,200.00 
3.2528 532,664,695.02 99.59035400000 
A 40749 US BANCORP CP 91160AV82 iE) LOO: 3/5100 15,000,000.00 14,989,995. 83 
06/06/05 08/08/05 44 000 3.1675 V4, 91, Bil2. 50) 9I9.9383305555516 
A 40766 BOA CP 0660PO0VB6 18) LOO! 3. 23'00 50,000,000.00 497,952), 36d si 
06/28/05 08/11/05 40 000 3.2428 497-8027, 611i 995 904727222222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
78,850.00 
SUNGARD 


353 ,32:6::3'8 
SUNGARD 
92,604.16 
SUNGARD 
61-,63'8'.-89 
SUNGARD 
60,277 71 
SUNGARD 
5:3:/66165:6.7 
SUNGARD 
5,056.94 
SUNGARD 
3347/3 6st 
SUNGARD 
3:27; 083%.3'3 
SUNGARD 
3277083533 
SUNGARD 
86,100.00 
SUNGARD 
36,983.34 
SUNGARD 
327,486.11 
SUNGARD 
45,482.50 
SUNGARD 
14,583.33 
SUNGARD 
3,888.89 
SUNGARD 
48,472.22 
SUNGARD 


73,500.00 
SUNGARD 
L525) S28 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


.00 


-2,388.88 
=1, 466°..66 

=85.0'-.016 

=7/5'0:.:0:0 
=i 7.290300 

201.67 
=9', 166.616 
=), 99205 
-8,944.45 
=2:7,1662:67 
-2,240.00 


=16,, 25:05:00 
498.33 


8,500.00 


2),:83:3 .3'3 


=i 7726 3)..'8.9 


12,033.33 
-54,998.32 


-816.67 
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DESCRIPTION 


M 


ic; 


R 


PURCHASE MATURITY DATE 


08/12/05 
08/15/05 
08/19/05 
08/23/05 
08/23/05 
CP 

08/23/05 
08/29/05 
CP: 

08/30/05 
09/06/05 
09/12/05 
09/13/05 
09/20/05 


10/24/05 


08/08/05 
CD 

08/10/05 
08/10/05 
08/11/05 
08/12/05 
08/12/05 


08/23/05 


(RPTMKT ) 
INVEST 
NUMBER 
40782 WFB CP 
07711705 
40745 BOA CP 
05/31/05 
40706 BOA CP 
05/12/05 
40777 US BANK CP 
07/07/05 
40783 WFB CP 
07/11/05 
40796 UNION BANK 
07/20/05 
40757 BOA CP 
06/17/05 
40811 UNION BANK 
07/28/05 
40778 WFB CP 
07/07/05 
40789 BOA CP 
07/14/05 
40790 BOA CP 
07/25/05 
40792 BOA CP 
07/18/05 
40804 BOA CP 
07/25/05 
SUBTOTAL (Inv Type) 
40772 JP MORGAN CHASE CD 
07/05/05 
40724 UNION BANK 
05/17/05 
40761 WFB CD 
06/22/05 
40762 WFB CD 
06/22/05 
40707 BOA CD 
05/12/05 
40786 WFB CD 
07/13/05 
40776 WFB CD 
07/07/05 
40787 WFB CD 
07/13/05 


08/29/05 


81 COMMERCIAL PAPER DISC 


DANIEL 
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4 


FRANCISCO 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
9497FOVC3 19 100 
41 000 
O660POVF7 dle) 100 
40 000 
0660PO0VK6 19 100 
40 000 
91160AVP4 19 100 
44 000 
9497F0VP4 19 100 
41 000 
90485J3VP5 19 100 
46 000 
0660P0VV2 19 100 
40 000 
904853VWO0 19 100 
46 000 
9497F0W65 19 100 
41 000 
0660P0WC3 19 100 
40 000 
0660POWD1 1t9 100 
40 000 
0660POWL3 19 100 
40 000 
0660P0XQ1 19 100 
40 000 

20.73% (M) 
16144PBW6 19 100 
76 000 
90531AET9 19 100 
46 000 
9497P2UP0 19 100 
41 000 
9497P2UN5 19 100 
41 000 
06050GMC1 19 100 
40 000 
9497P2YT8 19 100 
41 000 
9497P2XI1 19 100 
41 000 
9497P2YU5 ES) 100 
41 000 


CPN RATE 
YTM TR 


3.1508 
3.1600 
3.1877 
3.3000 
3.3143 
3.2600 
3.2727 
3.3100 
3.3204 
3.2900 
3.3024 
3.3600 
3.3704 
3.3200 
3.3388 
3.4100 
3.4295 
3.4100 
3.4295 
3.4100 
3.4308 
3.5500 
3%. 9820 
3.3020 
3.3199 


3.1200 
3.1200 
315,.2:10.0 
3.2100 
3.2100 
3.2100 
3.1600 
3.1600 
3.2600 
3.2600 
3.2700 
3.2700 
3.3200 
3.3200 


1.5 = 55.4 = 4.4798 7 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 
50,000,000.00 4979147, 597 2.22 
49,855,555.56 99.89519444444 
50,000,000.00 4:9',93':3:, 3:10'5..56 
49,669,611.11 99: 86662121111 


50,000,000.00 
49,565,500.00 
50,000,000.00 
49,784,583.33 
40,000,000.00 
39,844,244.44 
50,000,000.00 
49,843,694.44 
50,000,000.00 
49,666,430.56 
35,000,000.00 
34,892,200.00 
30,000,000.00 
297.8317 233233 
35,000,000.00 
34,801,083.33 
40,000,000.00 
397 T1277 016:6 75.677 
40,000,000.00 
3:9 og Seles eal 
45,000,000.00 
44,596,187.50 
630,000,000.00 
626,600,424.99 


30,000,000.00 
30,000,000.00 
31,000,000.00 
31,000,000.00 
31,000,000.00 
31,000,000.00 
30,000,000.00 
30,000,000.00 
42,000,000.00 
42,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


49,914,250.00 
99.82850000000 
49,895,194.44 
99.79038888889 
39,916 ,,155.96 
99.79038888889 
49,895,194.44 
99.79038888889 
49,866,611.11 
99° 7.3322222222 
34,903,293.06 
99.72369444444 
29,897,100.00 
99.65700000000 
34,859,941.67 
99 .59983333333 
3:9),,836, 122.22 
99.59030555556 
39,809,444.44 
99 S23 6000 1A 
44,631,450.00 
99.18100000000 
628,248,016.66 
99.72190700000 


29,998,546.65 
99). 99515551544 
30,996,794.98 
99.98966121544 
30,997,659.46 
99.99244986291 
29,997,508 69 
99.99169564888 
Al, 995,324) 27 
99.98886730645 
24,998,204.94 
99.99281976847 
49,993,384.13 
99 .98676826236 
497, 993\143). 0 
99.98748762612 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
94; 7915166 
SUNGARD 
269752°7..08 
SUNGARD 
355,,500'..00 
SUNGARD 
114,583.34 
SUNGARD 
76,066.67 
SUNGARD 
55,166. 6:7 
SUNGARD 
205,625.00 
SUNGARD 
13,066.67 
SUNGARD 
69,166.67 
SUNGARD 
59,675.00 
SUNGARD 
64,411,001 
SUNGARD 
53,044.44 
SUNGARD 
31,062.50 
SUNGARD 


73,350.00 
SUNGARD 
204,186.67 
SUNGARD 
110,566.67 
SUNGARD 
107,000.00 
SUNGARD 
298,620.00 
SUNGARD 
43,013.89 
SUNGARD 
Tees} CES (Sy 
SUNGARD 
87 7 Oa sale! 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-2,750.00 
=9§ , 833.33 
=6 7:50) .:0'0 
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=4, 155595 
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Cole Ys. / eC Os) Ne Day OF SAN BPORCACNe Cr iS 16.0 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 07/31/05 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40758 BOA CD 06050GNF3 19 100 3.3100 25,000,000.00 24,996,384.66 
06/17/05 08/30/05 40 000 3.3100 25,000,000.00 99.98553864427 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 10.36% (M) 3.233827 314,,,000';000..00" 323,967,5515:59 
3.2382 314,000,000.00 99.98966600000 
40800 PUBLIC TIME DEPOSIT 19 100 3.8000 100,000.00 96,238.56 
07/16/05 07/16/06 60 000 3.8000 100,000.00 96.23855555556 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT . 00% (M) 3.8000 100,000.00 96,238.56 
3.8000 100,000.00 96.23855600000 
GRAND TOTAL 3.1967 3041100000.00 3031352:229'.95 
S297 3019289412.27 99.67946600000 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


10374377 -50 
SUNGARD 


168.89 
SUNGARD 
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789,401.90 
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(SIRPT) 


INVSMT 

NO. 

40642 
40643 
40779 
40690 
40691 
40809 
40735 
40736 
40737 
40738 
40797 
40802 


i a a a a oo 


SUBTOTAL 


40774 
40791 
40712 
40713 
40714 
40715 
40775 
40798 
40748 
40750 
40703 
40741 
40730 
40742 
40728 
40799 
40788 


pe a a a 


SUBTOTAL 


40773 
40685 
40805 
40686 
40743 
40793 
40794 
40716 
40725 


PO Sa a2 2) | et 


MR 

DESCRIPTION CUSIP 
TREASURY BILLS 912795VL2 
TREASURY BILLS 912795VL2 
TREASURY BILLS 912795VS7 
TREASURY BILLS GT 2795V25 
TREASURY BILLS 912795VU2 
TREASURY BILLS 912795VX6 
TREASURY BILLS 912795WB3 
TREASURY BILLS 912795WB3 
TREASURY BILLS 912795WB3 
TREASURY BILLS 912795WB3 
TREASURY BILLS 912795WB3 
TREASURY BILLS 912795WB3 
(Inv Type) 11 TREASURY BILLS 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 


(Inv Type) 

FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 


NOTES 


LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 
LOAN DISC 


22222222424 


313589KE2 
313589KE2 
313589KF9 
313589KF9 
313589KF9 
313589KF9 
313589KG7 
313589KL6 
313589KV4 
313589KV4 
313589LA9 
313589LZ4 
313589MG5 
313589MG5 
313589MP5 
313589MP5 
313589PG2 


41 FNMA DISCOUNT NOTES 


313385 7yY3 
313385KE5 
313385KE5 
313385KF2 
313385KGO0 
313385KH8 
313385KH8 
313385KL9 


GCrv?Ty,y ¢c OU NT Y O F SAN ER A-N-C LS € 0 
DANIEL DP AL by Y¥ 415-5 54-448 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 7/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
1.00 08/12/05. 03:/31705 -000 2.935 2.967 98.916 
100 08/11/05 03/31/05 000 2.935 2.967 98.916 
100 09/22/05 07/11/05 000 3.035 3.054 99.385 
100 09/29/05 05/04/05 000 3.000 3.037, 98.767 
100 10/06/05 05/04/05 000 3.040 3.080 98.691 
100 10/27/05 07/28705 000 3.280 3.307 ~-99.171 
1:00 °11./25/05'05/26/05 000 3.085: 33134 - 98.432 
100 11/725/05 05/26/05 000 3:085 3.134 98.432 
100. 12/25/05 05/26/05 O00 3.085 3.134, 98.432 
100 11/25/05 05/26/05 000 3.085 3.134 98.432 
100. 2272/25/05 07/20705 000 3.265, 3.303 98.839 
LOO 21/25/05 °07,/'22/05 000 3.330 3.369 98:.:835 
17 TIS) 3.088 3.128 98.740 
100 08/09/05 07/07/05 000 3.160 3.169 99.710 
100 08/09/05 07/18/05 000 3.170 3.176 99.806 
100 08/10/05 05/16/05 000 3.090 3.113 99.262 
100 08/10/05 05/16/05 000 3.090 3.113 99.262 
100 08/10/05 05/16/05 000 3.090 3.113 99.262 
100 08/10/05 05/16/05 000 3.090 3.113 99.262 
100 08/11/05 07/07/05 000 3.160 3.170 99.693 
10:0 -08715/05 07722705 000 3.270) 3.277 9'9'.7'80 
100 08/24/05 06/02/05 000 3.140 3.163 99.276 
100 08/24/05 06/07/05 000 3.150 3.172 99.318 
100 08/29/05 05/10/05 000 3.090 3.120 99.047 
100 09/21/05 05/25/05 000 3.150 3.183 98.959 
100 09/28/05 05/23/05 000 3.160 3.196 98.876 
1:00) .0:9:/2:8'/0'5. 05/25/05 000 3.160 3.1295 98. 89:4 
100 10/05/05 05/20/05 000 3.190 3.229 98.777 
100 10/05/05 07/21/05 000 3.410 3.435 99.280 
100 11/15/05 07/13/05 000 3.460 3.502 98.799 
17.22% (C) 3-179 3205: 9/9). 20x 
100 08/03/05 07/06/05 000 3.205 3.213 99.751 
100 08/09/05 04/28/05 000 3.030 3.056 99.133 
100 08/09/05 07/26/05 000 3.170 3.174 99.877 
100 08/10/05 04/28/05 000 3.030 3.057 99.125 
100 08/11/05 05/25/05 000 3.110 3.131 99.326 
LOO! O87 L2)/05: OF 7/19/05: 0.010) - 3.240) “3\20i7 9.9). 7/8'6 
1010) 08/22/05, 07 720/05. 000) 3.210 3.207 99).795 
100 08/15/05 05/16/05 000 3.030 3.053 99.234 
100 08/17/05 05/18/05 000 3.085 3.109 99.220 


313385KN5 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
27,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 


20,000,000.00 
10,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
16,000,000.00 
42,000,000.00 
28,000,000.00 
50,000,000.00 
20,000,000.00 
21,000,000.00 
22,000,000.00 
30,000,000.00 
50,000,000.00 
40,000,000.00 


31,000,000.00 
41,000,000.00 
19,000,000.00 
41,000,000.00 
12,000,000.00 
15,000,000.00 
35,000,000.00 
40,000,000.00 
30,000,000.00 


08/04/05 
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BOOK VALUE 


49,457,840.28 
49,457,840.28 
2'6),,83:3;, 833579 
49',3837333..33 
49 7.3457,5595.56 
49,585,444.50 
49,215,896.00 
4:9) 7-21:5;,.89:6:..00 
49,215, 896.00 
49,,2157,896.00 
14,825,866.67 
49,417, 250.00 


19,942,066.67 
9,980,627.78 
49,630,916.67 
2:9),17.:87, 5 510'.0'0 
49,630,916.67 
24,815,458.33 
£9',93.8.,5595:.516 
US 7964, Tits 18 
41,695, 943'..33 
27,808,900.00 
49°,523\,62'5:..00 
19), 792 57:50) =00 
20,,764,,,053:.33 
21,756,680.00 
29,633,150.00 
49,640,055.56 
39,519,444.44 


310)5 922572389 
40,644,564.17 
US. I16 911.22 
40) 64 1,7 15183" =3'3 
11,919 ,,140.00 
14,967,900.00 
34,928,220. 83 
319}716.93),,63)31. 33 
29,766,054.17 
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(SIRPT) 


INVSMT 
NO. 


Pe Pe 
- 
i) 
© 
i) 
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SUBTOTAL 


40702 
40780 
40784 
40731 
40795 
40807 
40719 
40727 
40726 
40704 
40732 
40729 
40781 
40808 
40810 
40803 


PrP PP PPP PPP Pry PP 


SUBTOTAL 


40749 
40766 
40782 
40745 
40706 
40777 
40783 
40796 
40757 
40811 
40778 
40789 
40790 
40792 
40804 


PPP PP PP PrP PPP PLY 


SUBTOTAL 


DESCRIPTION 

FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
FEDERAL HOME 
(Inv Type) 


FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
FMC DISCOUNT 
(Inv Type) 


US BANCORP 
BOA CP 
WFB CP 
BOA CP 
BOA CP 
US BANK CP 
WFB CP 
UNION BANK 
BOA CP 
UNION BANK 
WFB CP 
BOA CP 
BOA CP 
BOA CP 
BOA CP 


(Inv Type) 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


CP 


€P 


CP 


Cee Ye CeOrU 
DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


MR 


313385KQ8 
313385KQ8 
313385KQ8 
313385KX3 
313385NC6 


313397KE0 
313397KE0 
313397KE0 
313397KM2 
313397KM2 
313397KU4 
313397LS8 
313397LS8 
313397LU3 
313397L¥5 
313397MN8 
3133.9 7NCi 
313397NC1 
313397NK3 
313397NK3 
313397NR8 
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91160AV82 
0660P0VB6 
9497F0VC3 
O660POVF7 
0660P0VK6 
91160AVP4 
9497FOVP4 
90485J3VP5 
0660P0VV2 
904857VwOo 
9497F0W65 
0660POWC3 
0660POWD1 
0660P0OWL3 
0660P0XQ1 


81 COMMERCIAL PAPER DISC 
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100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


NT Y 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
08/19/05 05/24/05 
08/19/05 05/24/05 
08/19/05 07/27/05 
08/26/05 05/31/05 
10/18/05 07/13/05 
16.26% (C) 
08/09/05 05/10/05 
08/09/05 07/11/05 
08/09/05 07/12/05 
08/16/05 05/23/05 
08/16/05 07/20/05 
08/23/05 07/27/05 
09/14/05 05/16/05 
09/14/05 05/18/05 
09/16/05 05/18/05 
09/20/05 05/11/05 
10/04/05 05/23/05 
10/18/05 05/20/05 
10/18/05 07/11/05 
10/25/05 07/27/05 
10/25/05 07/28/05 
10/31/05 07/22/05 
17.64% (C) 
08/08/05 06/06/05 
08/11/05 06/28/05 
08/12/05 07/11/05 
08/15/05 05/31/05 
08/19/05 05/12/05 
08/23/05 07/07/05 
08/23/05 07/11/05 
08/23/05 07/20/05 
08/29/05 06/17/05 
08/30/05 07/28/05 
09/06/05 07/07/05 
09/12/05 07/14/05 
09/13/05 07/15/05 
09/20/05 07/18/05 
10/24/05 07/25/05 
20.75% (C) 


448: 7 


99 .1'9'3 
99.242 
99.105 


99.225 
99.744 
99:°153 
99.268 
99°. 199 
99.752 


98.948 


98.962 
98.945 
98.845 
98.820 
98.645 
99.068 


99) 25169 
9:9: 6: 
99.687 
99\..333 
995692 
99.437 
99.432 


AN EUR TAN © Cres "er O 
AM GD hai Dae 
INVENTORY 
7/31/05 
CUPN TRDNG 
PURP RATE YIELD 
000° 3.200- 3.123 
000° 3.2005 32.123 
000 3.240 3.247 
000) 32135 3:..159 
000 3.320 3.350 
3.140 3.160 
000 3.065 3.0389 
000 3.1275 34183 
000 3.170 3.178 
000- 3.100 3:123 
000 3.220 3.228 
000 3.310 3.328 
000 3.130 3.163 
000 3.140 3.173 
000 3.140 3.173 
000 3.150 3.187 
000 3.170 3.208 
000 3.230 3.274 
000 3.390 3.422 
000 3.500 3.531 
000 3.500 3.531 
000: 3.4910 3.525 
3.226) 731293 
000 3.1750) > 3.267 
000 *3.230 3.243 
0007 432250 *3:5259 
000, 3.130 3.152 
000 3.160 3.188 
000, 32300" 3.314 
OOO: 31.260 3.3273 
000° 35320 73%<3:2:0 
O00. 3:52:90) 3.302 
000: 3.3.60 3.3710 
O00F 323.2105 73).33'9 
000 3.410. 3.429 
O00S = Share 13:34:29 
000° 3.410 32434 
DOO Se 550s 315182 
35302) 3232/0 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 


50,000,000.00 
50,000,000.00 
35,000,000.00 
10,000,000.00 
50,000,000.00 
11,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
12,000,000.00 

6,000,000.00 
50,000,000.00 
23,000,000.00 
30,000,000.00 
10,000,000.00 
50,000,000.00 


15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
30,000,000.00 
35,000,000.00 
40,000,000.00 
40,000,000.00 
45,000,000.00 


630,000,000.00 


08/04/05 
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BOOK VALUE 


49,625,416.67 
34.13.7771 915.-66 
49,896,500.00 
49,621,187.50 
44,597,450.00 


49,612,618.06 
49,872,118.06 
347,.913:,705 256 
9,926, 805.56 
49,879,250.00 
1.0;:97.2% 6:92). 50 
49,473,986.11 
49,481,027.78 
49774727, 305.56 
11,861,400.00 
5.7929;,.203..3)3 
495,322) 5:97 32:2 
22, 185,582.50 
29:1 337,500.00 
97 913, e722 22: 
49,510,430.56 


P47 Ode] 7 32.2510 
49,802,611.11 
49 ,-8551,:55'5'..56 
A"; 6:69) ,;600 1 sa: 
49,565,500.00 
49),784,583 .33 
39,844,244.44 
49,843,694.44 
49,666,430.56 
34,892,200.00 
2:97, 831,233 3:3 
34,801,083. 33 
39,772,666 .67 
3:9) ion, Oddi: 
44,596,187.50 


626,600,424.99 


en Gee riety 
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(SIRPT) 


INVSMT 
NO. 


40772 
40724 
40761 
40762 
40707 
40786 
40776 
40787 
40758 


a a 


SUBTOTAL 


A 40800 


SUBTOTAL 


DESCRIPTION 


JP MORGAN CHASE CD 


UNION BANK CD 
WFB CD 
WFB CD 
BOA CD 
WFB CD 
WFB CD 
WFB CD 
BOA CD 


Cray ey 7 CS OSU Na Eay OnE SAN 


MR 


16144PBW6 
90531AET9 
9497P2UP0 
9497P2UN5 
06050GMC1 
9497P2YT8 
9497P2XI1 
9497P2YU5 
06050GNF3 


(Inv Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


FRANCISCO 
DANIEL DALY A215 9 5b ar a Ae] 
INVESTMENT INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 7/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. (TICKER) DATE PURP RATE YIELD SHARES 


100 08/08/05 07/05/05 000 3.260 3.260 100.000 
100 08/10/05 05/17/05 000 3.120 3.120 100.000 
100 08/10/05 06/22/05 000 3.210 3.210 100.000 
100 08/11/05 06/22/05 000 3.210 3.210 100.000 
100 08/12/05 05/12/05 000 3.160 3.160 100.000 
100 08/12/05 07/13/05 000 3.260 3.260 100.000 
100 08/23/05 07/07/05 000 3.270 3.270 100.000 
100 08/29/05 07/13/05 000 3.320 3.320 100.000 50,000,000.00 
100 08/30/05 06/17/05 000 3.310 3.310 100.000 25,000,000.00 


10.40% (C) 3.238 3.238 100.000 


30,000,000.00 
31,000,000.00 
31,000,000.00 
30,000,000.00 
42,000,000.00 
25,000,000.00 
50,000,000.00 


100 07/16/06 07/16/05 000 3.800 3.800 100.000 100,000.00 
00% (C) 3.800 3.800 100.000 100,000.00 
ASSETS FIXED 3.197 3.4220: 799.283 ~ 3,042 51007 0:00...0:0 


08/04/05 


PAGE: 3 
00:02:42 


BOOK VALUE 


30,000,000.00 
31,000,000.00 
31,000,000.00 
30,000,000.00 
42,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
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Cio ¥ 7° C700 Not Y. Our SAN FRANCISCO 
MR. DANIEL DALY 4°. 5-55 4 = 4 4 87 PAGE: 1 
(SIRPT) INVESTMENT DNV RN) TOR XY RUN: 08/04/05 00:02:42 
INVESTMENTS OUTSTANDING AS OF 7/31/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40800 PUBLIC TIME DEPOSIT 100 07/16/06 07/16/05 000 3.800 3.800 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 3.800 3.800 100.000 100,000.00 100,000.00 


REPORT TOTALS ===) SSS SS SS SS SS SS SS SSS SS SS SS SS SS SSS SS SS SS SS 
ASSETS FIXED 3.800 3.800 100.000 100,000.00 100,000.00 


~~ 


ek 


~ 


~ 
le ; ine 


* ACTIVE TRANSACTIONS 


* 


DESCRIPTION/ POOL# 

MEMO 

T NOTE (95.24) 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 

FEDL HOME LN MTG CORP 
FEDERAL HOME LOAN DISC 


US BANK CP 


FNMA DISCOUNT NOTES 


FEDERAL NATL 


FEDERAL HOME 


FEDERAL HOME 


FMC DISCOUNT 


FMC DISCOUNT 


FMC DISCOUNT 


MTG ASSN 


LOAN DISC 


LOAN DISC 


NOTES 


NOTES 


NOTES 


DEUTSCHE BK CP 


DEUTSCHE BK CP 


FEDERAL HOME 


WFB CD 

ENO DE (9:97.53) 
TENOTE (99 %5:) 
T NOTE (99.5) 


LOAN DISC 


Gri TY / GC OU N TY: 


MR 
BANK BROK 
CASH DATE 

eS) 40 

19 40 

alg) 40 

9 40 

i) 40 

19 40 

1:9 40 

19 44 

19 87 

19 87 

19 87 

19 40 

159) 87 

19 45 

19 87 

19 43 

19. 43 

19 40 

159) 41 

19 40 

19 40 

19 40 


DANTIEL 


FUND: 


MATURITY 
/ ENTRY 


11/15/06 
07/08/05 
07/21/05 
07/15/05 
07/21/05 
07/19/05 
07/21/05 
08/03/05 
07/28/05 
07/15/05 
07/05/05 
08/03/05 
07/27/05 
08/03/05 
07/05/05 
08/03/05 
07/11/05 
08/03/05 
07/18/05 
08/03/05 
07/07/05 
08/03/05 
07713705 
08/03/05 
07/11/05 
08/03/05 
07/27/05 
08/03/05 
07/28/05 
08/03/05 
07/12/05 
08/03/05 
07/14/05 
08/03/05 
07/22/05 
08/03/05 
07/11/05 
08/03/05 
06/15/10 
07/08/05 
06/15/10 
07/08/05 
06/15/10 
07/08/05 


E SAN FRAN CIS ¢c’ Oo 
DALY And 5 — 65.5) 4 = Aa 8! 47] 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07701705 T0 —07/31705 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE / TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
07/07/05 SALE 3.500 -10,000,000.00 -9,573,437.50 
07/07/05 4.559 426,562.50 
07/15/05 SALE 2.635 -50,000,000.00 -49,388,826.39 
07/25/05 2.668 621, 273.68 
07/20/05 SALE 2.635 -50,000,000.00 -49,388, 826.39 
07/20/05 2.668 6215, 173.61 
07/21/05 MAT 2.635 -50,000,000.00 -49,388, 826.39 
07/21/05 2.668 
07/12/05 SALE 2.865 -50,000,000.00 -49,522,500.00 
07/12/05 2,893 477,500.00 
07/05/05 MAT 2.945 -22,000,000.00 -21,836,225.28 
07/05/05 2.967 
07/27/05 MAT 3.010 -50,000,000.00 -49,627,930.56 
07/27/05 3.033 
07/05/05 MAT 3.040 -45,000,000.00 -44,764,400.00 
07/05/05 3.056 
07/11/05 MAT 2.970 -50,000,000.00 -49,740,125.00 
07/11/05 2.986 
07/18/05 MAT 2.990 -50,000,000.00 -49,713,458.33 
07/18/05 3.007 
07/07/05 MAT 2.910 -20,000,000.00 -19,906, 233.33 
07/07/05 2.924 
07/13/05 MAT 2.990 -33,000,000.00 -32,832,809.17 
07/13/05 3.005 
07/11/05 MAT 3.000 -50,000,000.00 -49,754,166.67 
07/12/05 33.015 
07/27/05 MAT 3.010 -50,000,000.00 -49,699,000.00 
07/27/05 3.028 
07/28/05 MAT 3.010 -50,000,000.00 -49,694,819.44 
07/28/05 3.028 
07/12/05 MAT 3045 -3'5';,,000,000..00: -34','831.,,/2:56..2'5 
07/12/05 3.060 
07/14/05 MAT 3.045 -35,000,000.00 -34,825,335.42 
07/14/05 3.060 
07/22/05 MAT 3.050 -17,000,000.00 -16,923,583..33 
07/22/05 3.066 
07/11/05 MAT 3.090 -49,000,000.00 -49,000,000.00 
07/11/05 3.090 
07/07/05 SALE 3.625 -10,000,000.00 -9,914,062.50 
07/07/05 SFG esd Us) 85)79987-..510 
07/07/05 SALE 3.625 -10,000,000.00 -9,914,062.50 
07/07/05 3 8a5 85), 937.50 
07/07/05 SALE 3.625 -10,000,000.00 -9,910,156.25 
07/07/05 3.824 89,843.75 


PAGE: 1 
RUN: 08/04/05 00:02:41 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=-50, 407.62. 
-589,215.28 
-607,513.89 
= 61.0 7173..'61: 
-413, 833.33 
=63%: 774272 
-~372,069.44 
-235,600.00 
=259.,875.00 
-286,541.67 

-93,766.67 
Gry 19083 
=2:45'),33'3..33 
-301,000.00 
= 31053, 1810). 1516 
=168), 743). 75 
-174,664.58 

-86,416.67 
—13 Bye 92%15,0 

=2Ay iS Io 

=21;, 189.62 


—21) BO) o2 


SETTLEMENT 


-412,500.00 
10,036,345.11 
2,208.34 
49,975, 833'..33 
451.39 
49,995, 888.89 
50,000,000.00 
5515.55.95 

49, 9355 Tes 
22,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
33,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
35,000,000.00 
17,000,000.00 
49,138,792.50 
22,656.25 

97 9aSiy LOD OH, 
22, 6D6~125 

OF, O13) LOD. SH 


18,750.00 
eS Sy 5 ES) Sy 5 tS 7/ 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION / POOL# 
MEMO 

T NOTE (99.5) 
T-NOTE (99:5) 


TREASURY BILLS 


JP MORGAN CD 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


WFB CD 


FEDERAL HOME LOAN DISC 


BOA CP 


TREASURY BILLS 


WFB CD 


JP MORGAN CHASE CD 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


WFB CD 


US BANK CP 


WFB CP 


TREASURY BILLS 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


WFB CP 


CiTtyYy COUNT Y 


MR 
BANK BROK 
CASH DATE 

149 40 

19 40 

19 40 

19 76 

19 89 

19 89 

19 41 

9 87 

19 40 

19 40 

19 41 

9 76 

19 45 

19 40 

19 40 

19 41 

19 44 

19 41 

1:9 87 

19 89 

159 43 

19 41 


DAN LE L 


FUND: 


MATURITY 
/ENTRY 


06/15/10 
07/08/05 
06/15/10 
07/08/05 
07/07/05 
08/03/05 
07/20/05 
08/03/05 
07/22/05 
08/03/05 
07/22/05 
08/03/05 
07/20/05 
08/03/05 
07/25/05 
08/03/05 
07/26/05 
08/03/05 
07/07/05 
08/03/05 
07/11/05 
08/03/05 
08/08/05 
07/08/05 
08/03/05 
07/08/05 
08/09/05 
07/08/05 
08/11/05 
07/08/05 
08/23/05 
07/08/05 
08/23/05 
07/08/05 
09/06/05 
07/08/05 
09/22/05 
07/15/05 
08/09/05 
07/15/05 
10/18/05 
07/15/05 
08/12/05 


EK SAN FRANCISCO 
DA L ¥ 4-15 = Bude ee a a8: 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
OF 701/05" Or 2077/31/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
07/07/05 SALE 3.625 -10,000,000.00 -9,914,062.50 
07/07/05 3.815 85938 7.50 
07/07/05 SALE 3.625 -5,000,000.00 -4,958,984.38 
07/07/05 3.807 41,015.62 
07/07/05 MAT 2.725 -50,000,000.00 -49,935,659.72 
07/07/05 PAR PHS) 

07/20/05 MAT 3.200 -50,000,000.00 -50,000,000.00 
07/20/05 3.200 

07/22/05 MAT 3.150 -50,000,000.00 -49,877,500.00 
07/22/05 3.158 

07/22/05 MAT 3.150 -35,000,000.00 -34,914,250.00 
07/22/05 3.158 

07/20/05 MAT 3.270 -50,000,000.00 -50,000,000.00 
07/20/05 3:52:70 

07/25/05 MAT 3.190 -20,000,000.00 -19,952,150.00 
07/25/05 3: 1:98 

07/26/05 MAT 3.170 -50,000,000.00 -49,881,125.00 
07/26/05 32.178 

07/07/05 MAT 2.715 =40,.000, 000.00 =39:,.97'8,.883 .33 
07/07/05 20716 

07/11/05 MAT 3.260 -50,000,000.00 -50,000,000.00 
07/11/05 3.260 

07/05/05 PURC 3.260 30,000,000.00 30,000,000.00 
07/05/05 3.260 

07/06/05 PURC 3.205 31,000,000.00 30,922,723.89 
07/06/05 3213 et erie Aa A Shel 
07/07/05 PURC 3.160 20,000,000.00 19,942,066.67 
07/07/05 3's 169 = 51/5; 933.35. 
07/07/05 PURC 3.160 20,000,000.00 19,938,555.56 
07/07/05 3. 17/0 -61,444.44 
07/07/05 PURC 3.270 50,000,000.00 50,000,000.00 
07/07/05 3);..270 

07/07/05 PURC 3.300 50,000,000.00 49,784,583.33 
07/07/05 3.814 =215,, 416.67 
07/07/05 PURE 3./320 30,000, 000.00. 29,831,233 .33 
07/07/05 32339 —1'6.8 7,7 6:6:..67 
07/11705, PURC 3:.035 —-27),000;,000.00) 26;,,83'3),;833,.75 
07/11/05 3.054 -166,166.25 
07/11/05 PURC 3.175 50,000,000.00 49,872,118.06 
07/11/05 35.83, = 217,80. 974 
OF771LL/05 PURE 3.390 237,000;,000-00- 22,785, 582.510 
07/11/05 3.422 -214,417.50 
07/11/05 PURC 3.250 50,000,000.00 49,855,555.56 
07/11/05 3).259 -144,444.44 


07/15/05 


PAGE: 2 
RUN: 08/04/05 00:02:41 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=21, 789). 62 
-10,894.80 
-64,340.28 
=1'3'3), 33.3:433 
-122,500.00 
~85:;, 75:0:.:00 
-104,458.33 
—47 85:00:00 
-118,875.00 
=29', 116.67 


=49,.805..56 


SETTLEMENT 


22, 65:6'..25 

9, 913519'5:.:87, 
13 .281.2'5 
4,956,597 593 
50,000,000.00 
507, 133),333.33 
50,000,000.00 
35,000,000.00 
50,104,458. 33 
20,000,000.00 
50,000,000.00 
40,000,000.00 
50,049,805.56 
-30,000,000.00 
=3'07:9)2'2),. 1-23.89 
-19,942,066.67 
=19', 93:8:, 51915: .9'6 
-50,000,000.00 
-49,784,583.33 
=2,97, 834,233.33 
=26,; 833,833.79 
-49,872,118.06 


—22), 1/855, 982.510 


=49, 855,555.56 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


WFB CP 


FMC DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


WFB CD 


WFB CD 


FNMA DISCOUNT NOTES 


BOA CP 


BOA CP 


FNMA DISCOUNT NOTES 


BOA CP 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


UNION BANK CP 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDERAL NATL MTG ASSN 


TREASURY BILLS 


FMC DISCOUNT NOTES 


BOA CP 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


C Eh yY/ COUN: Dey 


MR 
BANK BROK 
CASH DATE 

19 41 

19 43 

19 87 

19 41 

19 41 

19 87 

19 40 

19 40 

19 45 

ie) 40 

19) 40 

19 40 

19 89 

19 46 

159 40 

19 40 

19 40 

19 40 

19 40 

19 40 

k9 87 

169 87 


DANTIEL 


FUND: 


MATURITY 
/ENTRY 


08/23/05 
07/15/05 
08/09/05 
07/15/05 
10/18/05 
07/15/05 
08/12/05 
07/15/05 
08/29/05 
07/15/05 
11/15/05 
07/15/05 
09/12/05 
07/15/05 
09/13/05 
07/15/05 
08/09/05 
07/19/05 
09/20/05 
07/19/05 
08/12/05 
07/19/05 
08/12/05 
07/19/05 
08/16/05 
07/19/05 
08/23/05 
07/19/05 
11/25/05 
07/19/05 
08/15/05 
O7/207,05 
10/05/05 
07/21/05 
LE/25; 405 
07/22/05 
10/31/05 
07/22/05 
10/24/05 
07/28/05 
08/09/05 
07/28/05 
08/19/05 
07/28/05 


448 7 


BOOK VALUE 
PREM / (DISC) 


39,844,244.44 
-155, 7555.56 
34.913, 705-56 
-86,294.44 
44,597,450.00 
-402,550.00 
25,000,000.00 


50,000,000.00 


39,519,444.44 
-480,555.56 
34,801,083.33 
-198,916.67 
39-2, 666.67 
=227 7333.33 
9, 980;-627.78 
=1:9: 5392.5 22 
39), OM ods A: 
-242,488.89 
14,967,900.00 
=32 -1100'.;0:0 
34,928,220. 83 
Jl TTL 
49,879,250.00 
=120,, 750.00 
49,843,694.44 
=1°56.,3:'05,.9'6 
14,825, 866.67 
= iia 33533 
15, 964, 11h. 18 
SO aoe 
49,640,055.56 
-359,944.44 
49,417,250.00 
258237) 7:5:07%/0,0 
49,510,430.56 
-489,569.44 
44,596,187.50 
-403,812.50 
BiG OM Macrae 
=237,422..18 
49,896,500.00 


F AN BROAN (C 2US 36.0 
DALY 41 5.-5 5 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 

07/01/05 TO 07/31/05 

SETTLEMENT DATE BASIS 

100 POOLED FUNDS 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
07/11/05 PURC 3.260 40,000,000.00 
07/11/05 3.273 

07/12/05 PURC 3.170 35,000,000.00 
07/12/05 3.178 

07/13/05 PURC 3.320 45,000,000.00 
07/13/05 3.350 

07/13/05 PURC 3.260 25,000,000.00 
07/13/05 3.260 

07/13/05 PURC 3.320 50,000,000.00 
07/13/05 3.320 

07/13/05 PURC 3.460 40,000,000.00 
07/13/05 3.502 

07/14/05 PURC 3.410 35,000,000.00 
07/14/05 3.429 

07/15/05 PURC 3.410 40,000,000.00 
07/15/05 3.429 

07/18/05 PURC 3.170 10,000,000.00 
07/18/05 3.176 

07/18/05 PURC 3.410 40,000,000.00 
07/18/05 3.431 

07/19/05 PURC 3.210 15,000,000.00 
07/19/05 3217 

07/20/05 PURC 3.210 35,000,000.00 
07/20/05 3.217 

07/20/05 PURC 3.220 50,000,000.00 
07/20/05 3.228 

07/20/05 PURC 3.310 50,000,000.00 
07/20/05 3.320 

07/20/05 PURC 3.265 15,000,000.00 
07/20/05 3.303 

07/21/05 PURC 3.170 16,000,000.00 
07/21/05 3.177 

07/21/05 PURC 3.410 50,000,000.00 
07/21/05 3.435 

07/22/05 PURC 3.330 50,000,000.00 
07/22/05 3.369 

07/22/05 PURC 3.490 50,000,000.00 
07/22/05 3.525 

07/25/05 PURC 3.550 45,000,000.00 
07/25/05 3.582 

07/26/05 PURC 3.170 19,000,000.00 
07/26/05 Beni are 

07/27/05 PURC 3.240 50,000,000.00 
07/27/05 3247 


-103,500.00 


08/04/05 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 3 
00:02:41 


(GAIN) /LOSS 
SETTLEMENT 


-~39,844,244.44 
=34), 941.3\,./05:..5'6 
-44,597,450.00 
-25,000,000.00 
-50,000,000.00 
-39,519,444.44 
=34,,802,.083..33 
=3:9', 7725,666...67. 
= 9), 918076257 5.1.8 
=S ODT; Olde 
-14,967,900.00 
=3.4,,928,,.2.2:0'. 83 
=4:9),:87:9),200..00 
-49,843,694.44 
-14,825, 866.67 
=15 964 77 77).78 
=49),6'4:0;,,055 ..5'6 
=49, 417,250.00 
-49,510,430.56 
-44,596,187.50 
—NBy Si On Dail are 


-49,896,500.00 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


TREASURY BILLS 


FMC DISCOUNT NOTES 


UNION BANK CP 


Chl Ye v/a -ONUMmN VT yy: 
DANTEL 


MR 
BANK BROK 
CASH DATE 

aL) 87 

19 43 

19 40 

169 43 

19 46 


FUND: 


MATURITY 
/ENTRY 


08/23/05 
07/28/05 
10/25/05 
07/28/05 
10/27/05 
07/28/05 
10/25/05 
07/28/05 
08/30/05 


OW SAN FRANCE ITS ¢ 0 
DALY 4 15 = 5 54-4 4 8 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/05; TO” 1077/31/05 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
OT 27- 405 -PURG —°3:.300. 21,000, 000.00- 10;,972,.692:.50 
07/27/05 323:18 27307 50 
07/27/05 PURC 3.500 30,000,000.00 29,737,500.00 
07/27/05 3.53.1 -262,500.00 
07/28/05 PURC 3.280 50,000,000.00 49,585,444.50 
07/28/05 323-07 -414,555.50 
07/28/05 PURC 3.500 10,000,000.00 9), 913) 47 22:2 
07/28/05 3.5341 =86 921.78 
07/28/05 PURC 3.360 35,000,000.00 34,892,200.00 
07/28/05 37.3770 -107,800.00 


07/28/05 


08/04/05 


(INTEREST) 
AMORT/ (ACCRET ) 


PAGE: 4 
00:02:41 


(GAIN) /LOSS 
SETTLEMENT 


= 110); 97-25, 69 2250 
=29 13:1, 500:5.00 


-49,585,444.50 


= 9, DLS GAT 2 oe 


-34,892,200.00 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 35323 
( 38) 
SALE SE0i617 
( 9) 
MAT 3.036 


PAR VALUE 


1322000000.00 


-205000000.00 


-1001000000.00 


Cre DY, C10 Us Ne Day, Our SAN 


MR 


ORIGINAL FACE 


BOR AN GoL S.C ‘0 


DANIEL DALY 4.41 b= “5.5 34 = Pa eB. A 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/05 “LO 0:7:/3:7:05 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT ) (ACCRETION ) (INTEREST ) 


VALUE 


1315501005.76 -6,498,994.24 


-202484918.41 2,515,081.59 =41,15 91/023..3:9 


997067 737. 22 -4,358,652.50 


PAGE: 5 
RUN: 08/04/05 00:02:41 
(GAIN) / 
LOSS SETTLEMENT 


—1315501005.76 


-412,500.00 204,553,226.52 
1:03),-215;..2:8 
997,494,126.94 


= 


* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


40511 PUBLIC TIME DEPOSIT 


40800 PUBLIC TIME DEPOSIT 


Gk wey a / ClOnUeN Dey: OF SAN 
MR. DANIEL Ds Abr ¥ 41 
DETAIL TRANSACTION REPORT - 
07/01705 TO 07/3170 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED 


BANK BROK MATURITY TRADE/ TXN COUPON 
CASH DATE /ENTRY SETTLE TYP YIELD 


9 60 07/16/05 07/16/05 MAT 3.000 
08/03/05 07/16/05 3.000 
19 60 07/16/06 07/16/05 PURC 3.800 
07/22/05 07/16/05 3.800 


ER Ae Ne Ce LSC, (0 
B= 5 5.4 - 4 4 87 
FIXED INCOME 


5 RUN: 
FUNDS 
PAR VALUE BOOK VALUE (INTEREST) 
ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) 
-100,000.00 -100,000.00 =13)3.. 33) 
100,000.00 100,000.00 


08/04/05 


PAGE: 


6 


00:02:41 


(GAIN) /LOSS 
SETTLEMENT 


1:010;;,133:33 


-100,000.00 


* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 3.800 
( 1) 
MAT 3.000 


PAR VALUE 


100,000.00 


-100,000.00 


Gone WY /2 CO Ul NIN OF SAN 
DANIEL D 


MR 


ORIGINAL FACE 
VALUE 


FURVACN € T° SCO 


ALY AUS Se Seb 4: AaB] 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/05 TO 07/31/05 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 

BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 
100,000.00 
-100,000.00 


=13:3..33 


PAGE: 7 
RUN: 08/04/05 00:02:41 
(GAIN) / 
LOSS SETTLEMENT 
-100,000.00 


110 10),.13:3%.33 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
September 2, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past two months, the results reflect 
earnings of the pooled portfolio. 


Interest Received $17,074,790.31 Earned Interest Yield 
Total Net Earnings $16,503,032.72 Pooled Funds 3.288% 
Average Age of Portfolio 39 Days All Funds 3.288% 


Total cost of the securities on hand August 31, 2005 was $2,931,576,538 with a market value of $2,942,553,632 
plus fixed assets accrued earnings of $241,595. The earned income yield for this period is 3.374%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of August 31, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of August 2005, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on August 31, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
August 2005. 


ours, 


José Cisneros SEP - 9 2005 
Treasurer 

Enc. SAN FRANCISCO 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., J. Grazioli 

Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


Gc 
MR 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Ape Sg 
D 


(“CG OvULN AE ¥ 
ANTEL D 


PSOPR ST P.O) be 0 
8/01/05 THROUGH 


ASSETS 
10,647, 696.37 
8,477,469.70 
2,958,391; 303 ..58 
3.374 
2,931,416; 537.55 
2 93 a6, 5355 
3.458 


39.18 


319). 1:8 


GOV'T SECURITIES 


fe) SAN 
L 4 


F 
Y 1 


ALL FUNDS 


LIABILITIES 


.000 


-000 


F 
5 


ANC I 
55 4 


oot AD LS. ies 
8/31/05 


ASSETS 
BA o22 
100,000.00 
3.853 
100,000.00 
100,000.00 
316853 
31:9°-.0:0 


3:19) 50:0 


TIME DEPOSITS 


RUN: 


LIABILITIES 


N/A 


N/A 


PAGE: 1 
09/01/05 08:09:42 
TOTAL 


10,647,696.37 
87°47 1196s 92 
2,958, 491,803.58 
3.2374 

27 9340; Di. 6i7-D 3) 5.9 
2193), 5 Gy SSi 25:5 
3.458 

N/A 

N/A 
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(SIRPT) 


Cee Ty YY /.. COU Net yy OF SAN 


MR 


SUMMARY DESCRIPTION 


91 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


DANIEL DLA i ¥: Ay 5 =) 5 5 ae 
IENVE S TM EN T INVENTORY 
INVESTMENTS OUTSTANDING AS OF 8/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
CUPN TRDNG 
RATE YIELD 
18.45% (C) 3159) S38... 1:93 
17.78% (C) 3.404 3.428 
16.44% (C) 3.427 3.442 
14.39%(C) 3.327 3.361 
26.80%(C) 3.,526.- 3:.53:6 
6.14% (C) 3.502 3.502 
.00%(C) 3.800 3.800 
REPORT TOTALS === = 
ASSETS FIXED 3.388 3.411 


ER AN Cr S-€ © 


448 7 

BOOK 

PRICE 
98.899 
99'.310 
99.557 
98.992 
99.438 
100.000 
100.000 
"99.305 


RUN: 


PAR VALUE 
SHARES 


547,000,000. 


525,000,000. 


484,000,000. 


426,000,000. 


790,000,000. 


180,000,000. 


2,952,100,000. 


09/02/05 


PAGE: 


BOOK VALUE 


540,979,149. 
521,375,005. 
481,855,170. 
421,707,824. 
185559), 38:77. 


180,000,000. 


00:00: 
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41 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40779 TREASURY BILLS 
07/11/05 09/22/05 
40829 TREASURY BILLS 
08/11/05 09/22/05 
40856 TREASURY BILLS 
08/29/05 09/22/05 
40859 TREASURY BILLS 
08/30/05 09/22/05 
40690 TREASURY BILLS 
05/04/05 09/29/05 
40691 TREASURY BILLS 
05/04/05 10/06/05 
40809 TREASURY BILLS 
07/28/05 10/27/05 
40735 TREASURY BILLS 
05/26/05 11/25/05 
40736 TREASURY BILLS 
05726/05. 12/25/05 
40737 TREASURY BILLS 
05/26/05 11/25/05 
40738 TREASURY BILLS 
05/26/05 11/25/05 
40797 TREASURY BILLS 
07720. /405" 41/25 705 
40802 TREASURY BILLS 
07/22/05 11/25/05 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
40843 FNMA DISCOUNT NOTES 
08/17/05 09/06/05 
40741 FNMA DISCOUNT NOTES 
05/25/05 09/21/05 
40820 FNMA DISCOUNT NOTES 
08/10/05 09/22/05 
40844 FNMA DISCOUNT NOTES 
08/17/05 09/26/05 
40850 FNMA DISCOUNT NOTES 
08/23/05 09/26/05 
40851 FNMA DISCOUNT NOTES 
08/23/05 09/27/05 
40730 FNMA DISCOUNT NOTES 
05/23/05 09/28/05 
40742 FNMA DISCOUNT NOTES 


05/25/05 09/28/05 
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INVESTMENTS OUTSTANDING AS OF 08/31/05 


CUSIP BANK FUND 
BROK SAFE 
912795VS7 19 100 
87 000 
912795VS7 19 100 
45 000 
912795VS7 19 100 
89 000 
912795VS7 19 100 
40 000 
912795VT5 19 100 
40 000 
912795vU2 19 100 
40 000 
912795Vx6 19 100 
40 000 
912795WB3 19 100 
40 000 
912795WB3 19 100 
40 000 
912795WB3 19 100 
40 000 
912795WB3 19 100 
40 000 
912795WB3 19 100 
40 000 
912795WB3 It 100 
40 000 

18.49% (M) 
313589LJ0 ie) 100 
87 000 
313589L24 1:9 100 
43 000 
313589MA8 19 100 
87 000 
313589ME0 V9 100 
87 000 
313589MEO 19 100 
40 000 
313589MF7 19 100 
40 000 
313589MG5 19 100 
43 000 
313589MG5 19 100 
43 000 


CPN RATE 
YTM TR 


3.0538 
3.2600 
3.2724 
3.3050 
3,3123 
353350 
3.3421 
3.0000 
3.0375 
3.0400 
3.0803 
3.2800 
3.3074 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 
3.1341 
3.0850 
3.1341 
3.2650 
3.3033 


3). £587 


3.3300 
3 «33162 
36151010 
322831 
3.3600 
33:13'5 
3.4000 
3.4129 
3.4400 
3.4512 
3.4400 
324505 
3.1600 
SHIDO 
3.1600 
ge L953 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
27,000,000.00 
26, 833,833.75 
30,000,000.00 
29,885,900.00 
25,000,000.00 
24,944,916.67 
50,000,000.00 
49,893,465.28 
50,000,000.00 
49,383,333 .33 
50,000,000.00 
49,345,555.56 
50,000,000.00 
49,585,444.50 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
15,000,000.00 
14,825,866.67 
50,000,000.00 
49,417,250.00 
547,000,000.00 
540,979,149.76 


16,000,000.00 
15,970,400.00 
20,000,000.00 
19) 19, 15:0) .0.0 
50,000,000.00 
49 7:1'9'9',3333 33 
26,000,000.00 
2D 2901 PET GES 
50,000,000.00 
49,8317 7599 $5.6 
50,000,000.00 
Meats 
21,000,000.00 
20,764,053. 33 
22,000,000.00 
21,756,680.00 


448: 7 


MARKET VALUE 
MARKET PRICE 
267949 ,.375:.:00 
99.81250000000 
29,943,750.00 
99.81250000000 
24,,953,,125:00 
99.81250000000 
49,906,250.00 
99.81250000000 
49,875,000.00 
99.75000000000 
49, 843,750.00 
99.68750000000 
49,750,000.00 
99.50000000000 
49,593,750.00 
99.18750000000 
49,593,750.00 
99.18750000000 
49,593,750.00 
99.18750000000 
49,593,750.00 
99.18750000000 
14,878,125.00 
99.18750000000 
49,593,750.00 
99.18750000000 
544,068,125.00 
99.46400800000 


185 29:96) fl. 31. 
99.97569444444 
1:9 '79:3.0555...5'6 
99 90277 7777;18 
49,948,958. 33 
99.89791666667 
25,968,402.78 
99.87847222222 
4:9.7:93;9 712;3'6; 2.151. 
99.87847222222 
49,936,805.56 
99°58; 7 3: Gai eliledels 1 
210), -9ii2)7.43'1 3510 
99 .86875000000 
2 po al eele2;5 010 
99.86875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
118), 3'65'..00 
SUNGARD 
57,050.00 
SUNGARD 
6,885.42 
SUNGARD 

9, 263:..89 
SUNGARD 
500,000.00 
SUNGARD 
506,666.66 
SUNGARD 
159,444.42 
SUNGARD 
419,902.69 
SUNGARD 
419,902.69 
SUNGARD 
419,902.69 
SUNGARD 
419,902.69 
SUNGARD 
58,497.92 
SUNGARD 
189,625.00 
SUNGARD 


22,200.00 
SUNGARD 
173:;25:0'.:00 
SUNGARD 
102,666.67 
SUNGARD 
3:6. -833..33 
SUNGARD 
43,000.00 
SUNGARD 
43,000.00 
SUNGARD 
186,176.67 
SUNGARD 
191,180.00 
SUNGARD 


09/02/05 


PAGE: 1 
00:00:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


1322). 98 


3:, 520/83 


-8, 333.33 
-8,472.22 

57, 08 
-42,048.69 
-42,048.69 
-42,048.69 
-42,048.69 
=6,:23:9'..59 
13, 12'5'..0.0 


10,754.82 
-207,188.65 


37 Odell 
15), 5 515i-916 
46:,,958-33 
PHS ral HS JAN Sy) 
5:8; 6'80..55 
61,027.78 
TAO) TS SHO) 


23,265.00 
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Cok PY 7 COU NED Y OF SAN FRANCIsS CO 
MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 08/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40852 FNMA DISCOUNT NOTES 313589MG5 19 100 3.4400 50,000,000.00 49,934,375.00 
08/23/05 09/28/05 40 000 3.4519 49,828,000.00 99.86875000000 
40728 FNMA DISCOUNT NOTES 313589MP5 49 100 3.1900 30,000,000.00 29,950,416.67 
05/20/05 10/05/05 43 000 3.2295 29,633,150.00 99.83472222222 
40799 FEDERAL NATL MTG ASSN DISC N 313589MP5 Aig) 100 3.4100 50,000,000.00 £9 (927), 361241 
07/21/05 10/05/05 40 000 3.4347 49,640,055.56 99.83472222222 
40819 FNMA DISCOUNT NOTES 313589PA5 19 100 3.5800 50,000,000.00 492 83:1; 333'.33 
08/10/05 11/09/05 43 000 3.6127 49,547,527.78 99.66266666667 
40830 FNMA DISCOUNT NOTES 313589PA5 19 100 3.5800 50,000,000.00 49,831,333.33 
08/11/05 11/09/05 43 000 3.6123 49,552,500.00 99.66266666667 
40788 FNMA DISCOUNT NOTES 313589PG2 19 100 3.4600 40,000,000.00 395 :353:;333.33 
07:/13:/05711/15/05 87 000 3.5021 39,519,444.44 99.63333333333 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 17.81% (M) 3.4042 525,000,000.00 524,031,784.72 
3.4278 521,375,005.56 99.81557800000 
40854 FEDERAL HOME LOAN DISC NOTES 313385LJd3 9) 100 3.3700 50,000,000.00 49,975,972 .22 
08/26/05 09/06/05 89 000 3.3735 49,948,513.89 99.95194444444 
40833 FEDL HOME LOAN BK CONS DISC 313385LK0 19 100 3.4000 25,000,000.00 24,985,583 .33 
08/11/05 09/07/05 87 000 3.4087 24,936,250.00 99.94233333333 
40841 FEDL HOME LOAN BK CONS DISC 313385LKO 19 100 3.4000 25,000,000.00 24,985,583 .33 
08/16/05 09/07/05 87 000 3.4071 24,948,055.56 99.94233333333 
40846 FEDERAL HOME LOAN DISC NOTES 313385LU8 159 100 3.4100 50,000,000.00 49,927,916.67 
08/19/05 09/16/05 45 000 3.4191 49,867,388.89 99.85583333333 
40855 FEDERAL HOME LOAN DISC NOTES 313385MB9 19 100 3.4650 10,000,000.00 9,978,855.56 
08/26/05 09/23/05 89 000 3.4744 9,973,050.00 99.78855555556 
40860 FEDERAL HOME LOAN DISC NOTES 313385MB9 19 100 3.4000 10,000,000.00 9,978,855.56 
08/30/05 09/23/05 40 000 3.4077 9, 97'7,,333:.33 999% 78855555556 
40858 FEDL HOME LOAN BK CONS DISC 313385ME3 19 100 3.4100 50,000,000.00 49,879,861.11 
08/29/05 09/26/05 40 000 3.4191 49,867,388.89 99.75972222222 
40842 FEDERAL HOME LOAN DISC NOTES 313385MJd2 1:9 100 3.4000 50,000,000.00 49,860,638.89 
08/16/05 09/30/05 45 000 3.4145 49,787,500.00 99.72127777778 
40845 FEDERAL HOME LOAN DISC NOTES 313385MN3 19 100 3.4300 50,000,000.00 49,841,416.67 
08/19/05 10/04/05 89 000 3.4451 49,780,861.11 99.68283333333 
40857 FEDERAL HOME LOAN DISC NOTES 313385MxX1 159 100 3.5000 40,000,000.00 39,83:8;75333:33 
08/29/05 10/13/05 40 000 3.5154 39,825,000.00 99.59633333333 
40785 FEDERAL HOME LOAN DISC NOTES 313385NC6 189 100 3.3200 45,000,000.00 44,796,725.00 
07/13/05 10/18/05 87 000 3.3500 44,597,450.00 99.54827777778 
40831 FEDL HOME LOAN BK CONS DISC 313385NT9 19 100 3.5400 34,000,000.00 33),.19107-9562167 
08/11/05 11/02/05 40 000 3.5691 33,722,503.33 99.38516666667 
40832 FEDERAL HOME LOAN DISC NOTES 313385NV4 19 100 3.5400 45,000,000.00 44,714,400.00 
08/11/05 11/04/05 40 000 3.5698 44 623.,875).00 - —99% 316533333333 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 16.40%(M) 3.4270 484,000,000.00 482,555,298.34 
3.4423 481,855,170.00 99.70150800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
43,000.00 
SUNGARD 
276,466.67 
SUNGARD 
198,916.66 
SUNGARD 
109,388.89 
SUNGARD 
104,416.67 
SUNGARD 

1927; 222,22 
SUNGARD 


28,083.33 
SUNGARD 
49,583 .3'3 
SUNGARD 
oh red ed es lh 
SUNGARD 
61,569.44 
SUNGARD 
5, EES 2010 
SUNGARD 
1,888.89 
SUNGARD 
14,208.33 
SUNGARD 
TDs, DDD 56 
SUNGARD 
61,930.56 
SUNGARD 
11,666.67 
SUNGARD 
207,500.00 
SUNGARD 
70,210.00 
SUNGARD 
9257912551010 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


a 63,375.00 
40,800.00 
78,388.89 

174,416.66 


174,416.66 


141,666.67 


=2510'.:0:0 
-1,041.66 
30.56 
-366.66 
=, 413 Orel 
=2,,416.67 
=15,3'7/5:..00 
1,866.66 
=87,225:..010 
=1, 156 66 
-2,400.00 
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Gat lay VieC7O UN “Day OF SAN FRANCISCO 
MR DANIEL DALY AnA <6r 9/5 5 2 = od a8 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 08/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40719 FMC DISCOUNT NOTES 313397LS8 19 100 3.1300 50,000,000.00 49,937,527.78 
05/16/05 09/14/05 87 000 3.1633 49,473,986.11 99.87505555556 
40727 FMC DISCOUNT NOTES 313397LS8 19 100 3.1400 50,000,000.00 49,937,527.78 
05/18/05 09/14/05 87 000 3.1729 49,481,027.78 99.87505555556 
40726 FMC DISCOUNT NOTES 313397LU3 19 100 3.1400 50,000,000.00 49,927,916.67 
05/18/05 09/16/05 40 000 3.1735 49,472,305.56 99.85583333333 
40704 FMC DISCOUNT NOTES 31339 7bY5 19 100 3.1500 12,000,000.00 11,978,086.67 
05/11/05 09:/20/05 43 000 3.1868 11,861,400.00 99.81738888889 
40847 FMC DISCOUNT NOTES 323397LY5 19 100 3.4000 20,000,000.00 19,963,477.78 
08/19/05 09/20/05 87 000 3.4103 19,939,555.56 99.81738888889 
40732 FMC DISCOUNT NOTES 313397MN8 49 100 3.1700 6,000,000.00 5,980,970.00 
05/23/05 10/04/05 43 000 3.2079 5,929,203.33 99.68283333333 
40729 FMC DISCOUNT NOTES 313397NC1 19 100 3.2300 50,000,000.00 49,774,138.89 
05/20/05 10/18/05 43 000 3.2744 49,322,597.22 99.54827777778 
40781 FMC DISCOUNT NOTES 313397NC1 19 100 3.3900 23,000,000.00 22,896,103.89 
07/11/05 10/18/05 43 000 3.4219 22,785,582.50 99.54827777778 
40821 FMC DISCOUNT NOTES 313397NC1 19 100 3.5000 25,000,000.00 24,887,069.44 
08/10/05 10/18/05 40 000 3.5236 24,832,291.67 99.54827777778 
40808 FMC DISCOUNT NOTES 313397NK3 a9 100 3.5000 30,000,000.00 29,844,300.00 
07/27/05 10/25/05 43 000 3.5309 29,737,500.00 99.48100000000 
40810 FMC DISCOUNT NOTES 313397NK3 9 100 3.5000 10,000,000.00 9,948,100.00 
07/28/05 10/25/05 43 000 3.5305 9,913,472.22 99.48100000000 
40803 FMC DISCOUNT NOTES 313397NR8 19, 100 3.4900 50,000,000.00 49,702,500.00 
07/22/05 10/31/05 40 000 3.5245 49,510,430.56 99.40500000000 
40822 FMC DISCOUNT NOTES 313397PV7 19 100 3.6100 50,000,000.00 49,563,666.67 
08/10/05 11/28/05 40 000 3.6503 49,448,,472.22 —~99'.12733333333 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 14.42% (M) 3.3271 426,000,000.00 424,341,385.57 
3.3608 421,707,824.73 99.61065400000 
40778 WFB CP 9497F0W65 9 100 3.3200 30,000,000.00 29,985,000.00 
07/07/05 09/06/05 41 000 3.3388 29,831,233.33 99.95000000000 
40789 BOA CP 0660POWC3 19 100 3.4100 35,000,000.00 34,961,500.00 
07/14/05 09/12/05 40 000 3.4295 34,801,083.33 99.89000000000 
40790 BOA CP 0660POWD1 1:9 100 3.4100 40,000,000.00 39,952,000.00 
07/15/05 09/13/05 40 000 3.4295 39,772,666.67 99.88000000000 
40792 BOA CP 0660POWL3 Lg 100 3.4100 40,000,000.00 39,924,000.00 
07/18/05 09/20/05 40 000 3.4308 39,757,511.11 99.81000000000 
40827 WFB CP 9497F0OWL2 19 100 3.4900 50,000,000.00 49,905,000.00 
08/10/05 09/20/05 41 000 3.5039 49,801,263.89 99.81000000000 
40826 WFB CP 9497 F0WMO 19 100 3.4900 50,000,000.00 49,900,000.00 
08/10/05 09/21/05 41 000 3.5043 49,796,416.67 99.80000000000 
40835 BOA CP 0660POWN9 19 LOO= 3.5100 50,000,000.00 49,895,000.00 
08/12/05 09/22/05 40 000 3.5241 49,800,125.00 99.79000000000 
40836 BOA CP O0660PO0WP4 19 100 3.5100 50,000,000.00 49,890,000.00 
08/12/05 09/23/05 40 000 3.5244 49,795,250.00 99.78000000000 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


469,500.00 
SUNGARD 
462, 2773278 
SUNGARD 
462,277.77 
SUNGARD 
118,650.00 
SUNGARD 
24,,555'.55 
SUNGARD 
53736167 
SUNGARD 
466,555.56 
SUNGARD 
112,623.33 
SUNGARD 
53,472.22 
SUNGARD 
105,000.00 
SUNGARD 
34,027.78 
SUNGARD 
19:8\,.73:6 12 
SUNGARD 
1-0), 3: 0'5%5°5:6 
SUNGARD 


154,933.34 
SUNGARD 
162,448.61 
SUNGARD 
181,866.66 
SUNGARD 
170,500.00 
SUNGARD 
106,638.89 
SUNGARD 
106,638.89 
SUNGARD 
97,500.00 
SUNGARD 
97,500.00 
SUNGARD 


=§ 958.33 
-5,777.78 
-6,666.66 
=17-9:63':.3'3 

=633:..33 
=17,595'0.0 
-15,013.89 


-2,101.94 
i 3:05:25 


1,800.00 


600.00 


-6,666.67 
4,888.89 


8,594.44 
=46 ;,.3:7 63,93 
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=2), 5331533 
=> Odds sea 
=2;,902:-7'8 
=3, 055,56 
=2,\625:. 010 


= 2) WD10 00 


oo 


€o3fe Bie Ct 


Q2 


| 22 


ee 
>-@ = 
- 


aea:sours *5 


1 44 
jc? vn @ 
= 
4 7 
, es 
zt he oat 3 
1s\t2 t¥ 
yO sa 
P 
. a OLE - de 
‘re 
ee : 


ee | 


bs 
7 


“7760 
T3520 
*7 a0 
Sac 


DI 
et > ee ee ee 
~ So eae’ dee- 9 


(eis - < 


"gaa Hot 30. 2° ate dee" #e 


73° 27% eC "oe 3 


AMES 
2 200-60 


3a*)35! REE Ss ga E90 2000 200," ' avers 
‘500°0¢ 39" att O98 Se Sas eee Ce 
‘of x3" edge => a6 eee vn.) 
6" 20 ; zo 23° §¥e @} 
‘Astana. 28) BeoeCWs 20Key sD 
AO 20880 So age O96 ted 533° 3¢ 
ew, aaa na Yk ae = _ , ° 
psi’ 303° S50 1) 22 SD 
mse an) ." s¥ =) 3 
3 - 
ba <9e° 535.5 22453 } gre 
>* Sees are i ‘eee 5 
la \ re FHICE 2 : 
. { hs q 
ve 
++¢ 
; 


PA ancl 
TOU ae 


ar) 2] > re 7 


= - | ? = 
: a J 
a 
wi : 7 
eri2°3 a 

‘ 

Na 

47 


A 


Gri? Y /.¢'o UN TY QO F SAN Y RUAN Gel Sue 
MR DANIEL DAs by. 4.0 5%= 5 5 4.2 4.4587) 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 08/31/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40848 WFB CP 9497FOWS7 19 100 3.4800 30,000,000.00 29,925,000.00 
08/19/05 09/26/05 41 000 3.4928 29,889,800.00 99.75000000000 
40837 DEUTSCHE BK CP 25153JWT3 i°9 100 3.5100 35,000,000.00 34,909,000.00 
08/12/05 09/27/05 43 000 3.5258 34,843,025.00 99.74000000000 
40838 DEUTSCHE BK CP 25153JWvV8 19 100 3.5100 35,000,000.00 34,902,000.00 
08/12/05 09/29/05 43 000 3.5265 34,836,200.00 99.72000000000 
40823 BOA CP 0660P0X40 19 100 3.5600 50,000,000.00 49,835,000.00 
08/10/05 10/04/05 40 000 3.5795 49,728,055.56 99.67000000000 
40828 US BANK CP 91160AXB3 19 100 3.5600 50,000,000.00 49,800,000.00 
08/10/05 10/11/05 44 000 3.5820 49,693,444.44 99.60000000000 
40824 BOA CP 0660P0XJ7 19 100 3.6000 50,000,000.00 49,765,000.00 
08/10/05 10/18/05 40 000 3.6250 49,655,000.00 99.53000000000 
40849 UNION BANK CP 904853XJ7 19 100 3.5700 50,000,000.00 49,765,000.00 
08/19/05 10/18/05 46 000 3.5914 49,702,500.00 99.53000000000 
40853 US BANK CP 91160AXJ6 19 100 3.5700 50,000,000.00 49,765,000.00 
08/24/05 10/18/05 44 000 3.5896 49,727,291.67 99.53000000000 
40804 BOA CP 0660P0XQ1 19 100 3.5500 45,000,000.00 44,761,500.00 
07/25/05 10/24/05 40 000 3.5821 44,596,187.50 99.47000000000 
40825 BOA CP O660POYA5 19 100 3.6600 50,000,000.00 49,640,277.78 
08/10/05 11/10/05 40 000 3.6946 49 ,5327333.33° 99'.28055555556 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 26.76% (M) 3.5159 790,000,000.00 787,480,277.78 
3.5358 785,559,387.50 99,68104800000 
40839 WFB CD 9497P2K55 19 100 3.5000 50,000,000.00 49°99) 7535.77 
08/15/05 09/26/05 41 000 3.5000 50,000,000.00 99.98950753414 
40840 WFB CD 9497P2K63 19 100 3.5000 50,000,000.00 49,994,552.54 
08/15/05 09/27/05 41 000 3.5000 50,000,000.00 99.98910507647 
40834 WFB CD 9497P2K22 1:9 100 3.5300 30,000,000.00 297997 7 204349 
08/11/05 09/28/05 41 000 3.5300 30,000,000.00 99.99091495288 
40861 UNION BANK CD 90531AGD2 189 100 3.4900 50,000,000.00 497993) ,.73:9'58 
08/29/05 09/30/05 46 000 3.4900 50,000,000.00 99.98747916690 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 6.12% (M) 3.5022 180,000,000.00 179,980,320.38 
3.5022 180,000,000.00 99.98906700000 
40800 PUBLIC TIME DEPOSIT 149 100 3.8000 100,000.00 96,440.17 
07/16/05 07/16/06 60 000 3.8000 100,000.00 96.44016666667 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (M) 3.8000 100,000.00 96,440.17 
3.8000 100,000.00 96.44016700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
37,700.00 
SUNGARD 
68,250.00 
SUNGARD 
68,250.00 
SUNGARD 
OS; 277 28 
SUNGARD 
108,777.78 
SUNGARD 
110,000.00 
SUNGARD 
64,458.33 
SUNGARD 
39,666.67 
SUNGARD 
168,625.00 
SUNGARD 
11157833 .33 
SUNGARD 


82,638.89 
SUNGARD 
82,638.89 
SUNGARD 
61,775.00 
SUNGARD 
14,541.67 
SUNGARD 


496).11 
SUNGARD 


09/02/05 


PAGE: 4 
00:00:43 


UNREALIZED GAIN 
UNREALIZED LOSS 


-2,500.00 
-2,275.00 
-2,450.00 
Slane feo yo NC 
=i, 222) Die, 

0.00 
=1,958:..33 
-1,958.34 
=3.,,3:12).50 
-3,888.88 


.00 


=5; 246.23 
-5,447.46 


=2, 12:5. .53 
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Gr Try 7; ¢ OU N T Y OF SAN Pr RAN Cer s € 0 
MR. DANIEL DALY 4 1b i 55 4 = ao 4 8 7 


INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 


RUN: 09/02/05 00:00:43 


(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 08/31/05 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 3'.3:8'75 2952100000.00 2942553631.96 10,604,599.90 9'5'5),:3.0'7'..86 


3.4108 2931576537.55 99.67662500000 =340;,722).79 


(SIRPT) 


a a a a a oo 


40779 
40829 
40856 
40859 
40690 
40691 
40809 
40735 
40736 
40737 
40738 
40797 
40802 


SUBTOTAL 


PP PPP PP PrP PrP LY 


40843 
40741 
40820 
40844 
40850 
40851 
40730 
40742 
40852 
40728 
40799 
40819 
40830 
40788 


SUBTOTAL 


PrP PP rrrrr py 


40854 
40833 
40841 
40846 
40855 
40860 
40858 
40842 
40845 
40857 
40785 


DESCRIPTION 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
TREASURY BILL 
(Inv Type) 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


(Inv Type) 


NOTES 
NOTES 
NOTES 


FEDERAL HOME LOAN DISC 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDL HOME LOAN BK CONS 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


2222042422004 


CrT YY / CO UN TY OF SAN 


MR 


912795VS7 
912795VS7 
912795VS7 
912795VS7 
912795VT5 
912795VU2 
912795VX6 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WB3 


11 TREASURY BILLS 


313589LJ0 
313589L24 
313589MA8 
313589ME0 
313589ME0 
313589MF7 
313589MG5 
313589MG5 
313589MG5 
313589MP5 
313589MP5 
313589PA5 
313589PA5 
313589PG2 


41 FNMA DISCOUNT NOTES 


313385LJd3 
313385LK0O 
313385LK0 
313385LU8 
313385MB9 
313385MB9 
313385ME3 
313385Md2 
313385MN3 
313385MX1 
313385NC6 


FRANCISCO 


DANTEL D A ly Y 425-554-448 7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 8/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 09/22/05 07/11/05 000 3.035 3.054 99.385 
100 09/22/05 08/11/05 000 3.260 3.272 99.620 
100 09/22/05 08/29/05 000 3.305 3.312 99.780 
100 09/22/05 08/30/05 000 3.335 3.342 99.787 
100 09/29/05 05/04/05 000 3.000 3.037 98.767 
100 10/06/05 05/04/05 000 3.040 3.080 98.691 
100 10/27/05 07/28/05 000 3.280 3.307 99.171 
100 11/25/05 05/26/05 000 3.085 3.134 98.432 
100 11/25/05 05/26/05 000 3.085 3.134 98.432 
100 11/25/05 05/26/05 000 3.085 3.134 98.432 
100 11/25/05 05/26/05 000 3.085 3.134 98.432 
100 11/25/05 07/20/05 000 3.265 3.303 98.839 
100 11/25/05 07/22/05 000 3.330 3.369 98.835 
18.45%(C) 3.159 3.193 98.899 
100 09/06/05 08/17/05 000 3.330 3.336 99.815 
100 09/21/05 05/25/05 000 3.150 3.183 98.959 
100 09/22/05 08/10/05 000 3.360 3.374 99.599 
100 09/26/05 08/17/05 000 3.400 3.413 99.622 
100 09/26/05 08/23/05 000 3.440 3.451 99.675 
100 09/27/05 08/23/05 000 3.440 3.452 99.666 
100 09/28/05 05/23/05 000 3.160 3.196 98.876 
100 09/28/05 05/25/05 000 3.160 3.195 98.894 
100 09/28/05 08/23/05 000 3.440 3.452 99.656 
100 10/05/05 05/20/05 000 3.190 3.229 98.777 
100 10/05/05 07/21/05 000 3.410 3.435 99.280 
100 11/09/05 08/10/05 000 3.580 3.613 99.095 
100 11/09/05 08/11/05 000 3.580 3.612 99.105 
100 11/15/05 07/13/05 000 3.460 3.502 98.799 
17.78% (C) 3.404 3.428 99.310 
100 09/06/05 08/26/05 000 3.370 3.373 99.897 
100 09/07/05 08/11/05 000 3.400 3.409 99.745 
100 09/07/05 08/16/05 000 3.400 3.407 99.792 
100 09/16/05 08/19/05 000 3.410 3.419 99.735 
100 09/23/05 08/26/05 000 3.465 3.474 99.731 
100 09/23/05 08/30/05 000 3.400 3.408 99.773 
100 509;/2i6/05-08/29705: 000 34410 = 34419) 499-735 
100 09/30/05 08/16/05 000 3.400 3.415 99.575 
100 10/04/05 08/19/05 000 3.430 3.445 99.562 
LOO 10/13/05: 08/29/05 —-000) 32500) 32515) “99.563 
£010) L0/A'38)//0'5) (07/7/4317 05) 1000 3.320). 3.3510) 99. L205 


RUN: 


PAR VALUE 
SHARES 


27,000,000. 
30,000,000. 
25,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
15,000,000. 
50,000,000. 


16,000,000. 
20,000,000. 
50,000,000. 
26,000,000. 
50,000,000. 
50,000,000. 
21,000,000. 
22,000,000. 
50,000,000. 
30,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
40,000,000. 


50,000,000. 
25,000,000. 
25,000,000. 
50,000,000. 
10,000,000. 
10,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
40,000,000. 
45,000,000. 


09/02/05 


PAGE: 1 
00:00:41 


BOOK VALUE 


2:67.83:3,,833'.75 
29,885,900.00 
24,944,916.67 
49,893,465.28 
49;5.3837333: 33 
49,345,555..56 
49,585,444.50 
49,215,896.00 
49,215,896.00 
49,215,896.00 
49,215,896.00 
14,825,866.67 
49,417,250.00 


15,970,400.00 
19,791.,750..00 
497.7:99,,3:33:.33 
25, 9015 TET 8 
49), 837,555.56 
49) 832,400 oS 
20,764,053.33 
21,756,680.00 
49,828,000.00 
2'9.,633;,150'.00 
49,640,055.56 
49,547,527 .78 
49,552,500.00 
39,519,444.44 


49,948,513.89 
24,936,250.00 
24,948,055.56 
49,867,388.89 
9,973, 050.00 
95 9 4 833433 
49,867,388.89 
49,787,500.00 
49,780,861.11 
39,825,000.00 
44,597,450.00 
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(SIRPT) 


INVSMT 
NO. 

A 40831 

A 40832 


SUBTOTAL 


40719 
40727 
40726 
40704 
40847 
40732 
40729 
40781 
40821 
40808 
40810 
40803 
40822 


PPP rr PLP PP YP PY 


SUBTOTAL 


40778 
40789 
40790 
40792 
40827 
40826 
40835 
40836 
40848 
40837 
40838 
40823 
40828 
40824 
40849 
40853 
40804 
40825 


eo a a a 


SUBTOTAL 


A 40839 


Cte ty Ya 7G OF UN oy: OF SAN FRAN C2 -S CO 
MR DANIEL DA Dek 4.7%5 =-.5 5 4 = 4°48 7 
INVESTMENT ENVEN TOR ¥ 
INVESTMENTS OUTSTANDING AS OF 8/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDL HOME LOAN BK CONS D 313385NT9 100 11/02/05 08/11/05 000 3.540 3.569 99.184 
FEDERAL HOME LOAN DISC N 313385NV4 100 11/04/05 08/11/05 000 3.540 3.570 99.164 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 16.44% (C) 3.427 3.442 99.557 
FMC DISCOUNT NOTES 313397LS8 100 09/14/05 05/16/05 000 3.130 3.163 98.948 
FMC DISCOUNT NOTES 313397LS8 100 09/14/05 05/18/05 000 3.140 3.173 98.962 
FMC DISCOUNT NOTES 313397LU3 100 09/16/05 05/18/05 000 3.140 3.173 98.945 
FMC DISCOUNT NOTES 313397LY5 100 09/20/05 05/11/05 000 3.150 3.187 98.845 
FMC DISCOUNT NOTES 313397LY5 100 09/20/05 08/19/05 000 3.400 3.410 99.698 
FMC DISCOUNT NOTES 313397MN8 100 10/04/05 05/23/05 000 3.170 3.208 98.820 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 05/20/05 000 3.230 3.274 98.645 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 07/11/05 000 3.390 3.422 99.068 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 08/10/05 000 3.500 3.524 99.329 
FMC DISCOUNT NOTES 313397NK3 100 10/25/05 07/27/05 000 3.500 3.531 99.125 
FMC DISCOUNT NOTES 313397NK3 100 10/25/05 07/28/05 000 3.500 3.531 99.135 
FMC DISCOUNT NOTES 313397NR8 100 10/31/05 07/22/05 000 3.490 3.525 99.021 
FMC DISCOUNT NOTES 313397PV7 100 11/28/05 08/10/05 000 3.610 3.650 98.897 
(Inv Type) 44 FMC DISCOUNT NOTES 14.39%(C) 3.43237  3:.3:62- 91821992 
WFB CP 9497F0W65 100 09/06/05 07/07/05 000 3.320 3.339 99.437 
BOA CP 0660P0WC3 100 09/12/05 07/14/05 000 3.410 3.429 99.432 
BOA CP 0660POWD1 100 09/13/05 07/15/05 000 3.410 3.429 99.432 
BOA CP 0660POWL3 100 09/20/05 07/18/05 000 3.410 3.431 99.394 
WFB CP 9497F0WL2 100 09/20/05 08/10/05 000 3.490 3.504 99.603 
WFB CP 9497FOWMO 100 09/21/05 08/10/05 000 3.490 3.504 99.593 
BOA CP 0660POWNID 100 09/22/05 08/12/05 000 3.510 3.524 99.600 
BOA CP 0660P0WP4 100 09/23/05 08712705 000 3.510 3.524 99.591 
WFB CP 9497F0WS7 100 09/26/05 08/19/05 000 3.480 3.493 99.633 
DEUTSCHE BK CP 251530WT3 1:0:0:.09:/27705 08/12/05 000 3.510 3.526 99.552 
DEUTSCHE BK CP 25153JWV8 1:00. 09/29/05. 08712/05 000° -3'.520 - 3.527 99\:53:2 
BOA CP 0660P0X40 100 10/04/05 08/10/05 000 3.560 3.579 99.456 
US BANK CP 91160AXB3 OO» 2207/71/05 08/10/05 O00! 3560 3.582 ~ 99.3187 
BOA CP 0660P0XJ7 100510715805 -08'/10/05, 000: - 3.600 - 3.625: 99.2320 
UNION BANK CP 90485I3XJI7 100:10/18/05 08/19/05 000 3.570 3.591 99.405 
US BANK CP 91160AXJ6 100 10/18/05 08/24/05 000 3.570 3.590 99.455 
BOA CP 0660P0XQ01 LOOL 10724 /05.-07:/25,/ 05> > 0:00. --3..550- 3.25182) — 99 .:03 
BOA CP 0660POYA5 100. 11/10/05 08/10/05 000 3.660 3.695 99.065 
(Inv Type) 81 COMMERCIAL PAPER DISC 26.80% (C) 3 o 6s 935316. 9954318 
WFB CD 9497P2K55 100 09/26/05 08/15/05 000 3.500 3.500 100.000 


RUN: 


PAR VALUE 
SHARES 


34,000,000. 
45,000,000. 


50,000,000. 
50,000,000. 


50,000,000 
12,000,000 
20,000,000 

6,000,000 
50,000,000 
23,000,000 
25,000,000 
30,000,000 
10,000,000 


50,000,000. 


50,000,000 


30,000,000. 
35,000,000. 
40,000,000. 
40,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 
30,000,000. 
35,000,000. 
35,000,000. 
50,000,000. 
50,000,000. 
50,000,000. 


50,000,000 
50,000,000 


45,000,000. 
50,000,000. 


50,000,000. 


09/02/05 


PAGE: 2 
00:00:41 


BOOK VALUE 


33,722 ,,503'.33 
44,623,875.00 


49,473,986.11 
49,481,027.78 
49,472,305.56 
11,861,400.00 
1:9.,,:93:9;, 5552516 

5),/92:9',:2:03'. 33 
49,322,597.22 
22,785,582.50 
24,832,291.67 
29,737,500.00 
9,913,472.22 
49,510,430.56 
49,448,472.22 


29°, 831 ;.233'..33 
34, 801,083.33 
SOF M2 COG: 6:7 
3:9) Loi; olay eit 
49,801,263.89 
49,796,416.67 
49,800,125.00 
497,795, 2:5:0:2:00 
29,889,800.00 
34,843,025.00 
34,836,200.00 
49,728,055 .56 
49,693,444.44 
49,655,000.00 
49,702,500.00 
AO ee hj AO) 
44,596,187.50 
49,532. 333 <33 


50,000,000.00 
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(SIRPT) 


INVSMT 
NO. 


SUBTOTAL 


A 40800 


SUBTOTAL 


CG LW Ye COU, Net yy OF Ss 


MR 
DESCRIPTION CUSIP 
WFB CD 9497P2K63 
WFB CD 9497P2K22 
UNION BANK CD 90531AGD2 


(Inv Type) 91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 1010 PUBLIC TIME DEPOSIT 


100 


448 7 


100.000 
100.000 
100.000 


AN ER AN. C IS. C¢:0 
DANIEL DALY 415-554 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 8/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
09/27/05 08/15/05 000 3.500 3.500 
09/28/05 08/11/05 000 3.530 3.530 
09/30/05 08/29/05 000 3.490 3.490 
6.14% (C) 3.502 > 315,502 
07/16/06 07/16/05 000 3.800 3.800 
. 00% (C) 3.800 3.800 
REPORT TOTALS SS — 
ASSETS FIXED 3.388 3.411 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
30,000,000.00 
50,000,000.00 


PAGE: 3 
09/02/05 00:00:41 


BOOK VALUE 


50,000,000.00 
30,000,000.00 
50,000,000.00 


(SIRPT) 


INVSMT 
NO. DESCRIPTION 


A 40800 PUBLIC TIME 


SUBTOTAL (Bank Code) 


GyltY f/f ClOnueN.t ¥ Ory SAN FRAN -€ 1s ¢-O 


MR 


DEPOSIT 


19 BANK OF NEW YORK 


DANIEL DA DY AD | = 5:5 A AA 18 i PAGE: 1 
INVESTMENT INVENTORY RUN: 09/02/05 00:00:41 
INVESTMENTS OUTSTANDING AS OF 8/31/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
100 07/16/06 07/16/05 000 3.800 3.800 100.000 100,000.00 100,000.00 


100.00%(C) 3.800 3.800 100.000 100,000.00 100,000.00 
REPORT TOTALS ee a eg oe 
ASSETS FIXED 3.800 3.800 100.000 100,000.00 100,000.00 


* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


BOA CP 


BOA CD 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


UNION BANK CD 


FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 


BOA CP 


FNMA DISCOUNT NOTES 


Cult ¥ 7 C0) UN aby 


MR 
BANK BROK 
CASH DATE 

19 43 

19 43 

9) 40 

19 40 

19 40 

1:9 40 

19 40 

19 40 

19 40 

19 40 

1:9 40 

abe) 40 

19 87 

19 46 

9 40 

19 43 

aby) 87 

fE9 87 

19 43 

9 40 

19 40 

19 40 


DANIEL 


F 


DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
08/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


08/11/05 
09/01/05 
08/11/05 
09/01/05 
08/09/05 
09/01/05 
08/10/05 
09/01/05 
08/09/05 
09/01/05 
08/29/05 
09/01/05 
08/19/05 
09/01/05 
08/12/05 
09/01/05 
08/10/05 
09/01/05 
08/10/05 
09/01/05 
08/10/05 
09/01/05 
08/10/05 
09/01/05 
08/15/05 
09/01/05 
08/10/05 
09/01/05 
08/17/05 
09/01/05 
08/16/05 
09/01/05 
08/19/05 
09/01/05 
08/19/05 
09/01/05 
08/11/05 
09/01/05 
08/26/05 
09/01/05 
08/15/05 
09/01/05 
08/24/05 
09/01/05 


08/01/05 


100 


TRADE/ 
SETTLE 


08/11/05 
08/11/05 
08/11/05 
08/11/05 
08/09/05 
08/09/05 
08/10/05 
08/10/05 
08/09/05 
08/09/05 
08/29/05 
08/29/05 
08/19/05 
08/19/05 
08/12/05 
08/12/05 
08/10/05 
08/10/05 
08/10/05 
08/10/05 
08/10/05 
08/10/05 
08/10/05 
08/10/05 
08/15/05 
08/15/05 
08/10/05 
08/10/05 
08/17/05 
08/17/05 
08/16/05 
08/16/05 
08/19/05 
08/19/05 
08/19/05 
08/19/05 
08/11/05 
08/11/05 
08/26/05 
08/26/05 
08/15/05 
08/15/05 
08/24/05 
08/24/05 


TO 


TXN COUPON 


TYP YIELD 
MAT 2.935 
2.967 
MAT 2.935 
2.967 
MAT 3.030 
3.056 
MAT 3.030 
3.057 
MAT 3.065 
3.089 
MAT 3.090 
3)..142:0 
MAT 3.160 
3.188 
MAT 3.160 
3.160 
MAT 3.090 
3.113 
MAT 3.090 
3.4113 
MAT 3.090 
3.12173 
MAT 3.090 
3-13 
MAT 3.030 
3.053 
MAT 3.2120 
3) '210 
MAT 3:10:85 
3.1109 
MAT 3.100 
3523 
MAT 3.100 
323 
MAT 3.100 
Sic Z3 
MAT 3.110 
shwalisyal 
MAT Sil3)5 
37 2145)9 
MAT 353!0 
She Asal 
MAT 3.140 
SoS 


FRAN Cr S € 0 


bo 5 = 5254.5 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-50,000,000.00 
-41,000,000.00 
-41,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-42,000,000.00 
-50,000,000.00 
-30,000,000.00 
-50,000,000.00 
-25,000,000.00 
-40,000,000.00 
-31,000,000.00 
-30,000,000.00 
-10,000,000.00 
-50,000,000.00 
-35,000,000.00 
-12,000,000.00 
-50,000,000.00 
-50,000,000.00 


-42,000,000.00 


4487 


BOOK VALUE 
PREM / (DISC) 


-49,457, 840.28 
-49,457, 840.28 
-40,644,564.17 
-40,641,113.33 
-49,612,618.06 
-49,523,625.00 
-49,565,500.00 
-42,000,000.00 
-49,630,916.67 
=2:9., 31:73) ,55:0'.00 
=49 630,916 67 
-24,815,458. 33 
=3:9,6:93;/633 .33 
-31,000,000.00 
-29,766,054.17 
=9 926 ,.805 ..56 
“4:9 62:5: 416.67 
=3'4 1357 1.94/66 
=a. 939 140:00 
ANS 215 ABI. 1510. 
=AI9 26569 Ge SI 


-41,695, 943.33 


PAGE: 1 
RUN: 09/02/05 00:00:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=542,,159). 
=942;,159. 
=355, 435. 
-358, 886. 
=3'87.,3:81... 
=476,375.. 
-434,500. 
=33:9;, 173. 
=369;,-083 . 
-221,450. 
=3:69' 10:83 '. 
-184,541. 
-306,366. 
=22'8;7-3'616:. 
=233,,945:. 
SS) 94 
=3)7/4.,15:83;. 
=2'62:. 2:08. 
-80, 860. 
=3)7/8;, 812), 
=3310;, 3/88". 


-304,056. 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
41,000,000.00 
41,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
42.,33:9), 1733.33 
50,000,000.00 
30,000,000.00 
50,000,000.00 
25,000,000.00 
40,000,000.00 
31,2218 3:66 67 
30,000,000.00 
10,000,000.00 
50,000,000.00 
35,000,000.00 
12,000,000.00 
50,000,000.00 
50,000,000.00 


42,000,000. 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


US BANCORP CP 


FNMA DISCOUNT NOTES 


BOA CP 


BOA CD 


WFB CD 


WFB CD 


BOA CP 


JP MORGAN CHASE CD 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


WFB CD 


US BANK CP 


FMC DISCOUNT NOTES 
WFB CP 
WFB CP 
FMC DISCOUNT NOTES 
WFB CD 
WFB CD 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


Cliath ¥ /oC O° UL Nol YY 


MR 
BANK BROK 
CASH DATE 

19 44 

19 40 

129 40 

19 40 

129 41 

159 41 

19 40 

19 76 

19 45 

19 40 

19 40 

19 41 

19 44 

19 89 

19 41 

19 41 

19 43 

19 41 

129) 41 

19 45 

19 40 

19 40 


DANIEL 


DA 


F 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
08/31/05 
SETTLEMENT DATE BASIS 
POOLED FUNDS 


FUND: 


MATURITY 
/ENTRY 


08/08/05 
09/01/05 
08/24/05 
09/01/05 
08/29/05 
09/01/05 
08/30/05 
09/01/05 
08/10/05 
09/01/05 
08/11/05 
09/01/05 
08/11/05 
09/01/05 
08/08/05 
09/01/05 
08/03/05 
09/01/05 
08/09/05 
09/01/05 
08/11/05 
09/01/05 
08/23/05 
09/01/05 
08/23/05 
09/01/05 
08/09/05 
09/01/05 
08/12/05 
09/01/05 
08/23/05 
09/01/05 
08/09/05 
09/01/05 
08/12/05 
09/01/05 
08/29/05 
09/01/05 
08/09/05 
09/01/05 
08/12/05 
09/01/05 
08/12/05 
09/01/05 


08/01/05 


100 


TRADE / 
SETTLE 


08/08/05 
08/08/05 
08/24/05 
08/24/05 
08/29/05 
08/29/05 
08/30/05 
08/30/05 
08/10/05 
08/10/05 
08/11/05 
08/11/05 
08/11/05 
08/11/05 
08/08/05 
08/08/05 
08/03/05 
08/03/05 
08/09/05 
08/09/05 
08/11/05 
08/11/05 
08/23/05 
08/23/05 
08/23/05 
08/23/05 
08/09/05 
08/09/05 
08/12/05 
08/12/05 
08/23/05 
08/23/05 
08/09/05 
08/09/05 
08/12/05 
08/12/05 
08/29/05 
08/29/05 
08/09/05 
08/09/05 
08/12/05 
08/12/05 
08/12/05 
08/12/05 


TO 


TXN COUPON 


TYP YIELD 
MAT 3.150 
33 167 
MAT 3.150 
Se 
MAT 3.290 
Sto? 
MAT 3:43:40 
3.2310 
MAT 3.210 
33220 
MAT 3.210 
3.210 
MAT 3°: 23:0 
3.243 
MAT 3.260 
3.260 
MAT 3.205 
3.213 
MAT 3.160 
3.169 
MAT 3.160 
32457: 
MAT 321-0 
37.2:1/0 
MAT 3.300 
3.314 
MAT 375 
3.183 
MAT 3,250 
3. 299 
MAT 3.260 
Su 273 
MAT 321,710 
343.178 
MAT 3.260 
3.260 
MAT 343:2'0 
331320 
MAT Srl 0 
BS 17i6 
MAT 3.210 
Sieraael 
MAT Veo) 
Sealey, 


PeR ANAC LAs ACO 


1 Ss= (5854s = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-15,000,000.00 
-28,000,000.00 
-50,000,000.00 
-25,000,000.00 
-31,000,000.00 
-30,000,000.00 
-50,000,000.00 
-30,000,000.00 
-31,000,000.00 
-20,000,000.00 
-20,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,000,000.00 
-35,000,000.00 
-25,000,000.00 
-50,000,000.00 
-10,000,000.00 
-15,000,000.00 


-35,000,000.00 


4487 


BOOK VALUE 
PREM / (DISC) 


-14,917,312.50 
-27,808,900.00 
-49,666, 430.56 
-25,000,000.00 
-31,000,000.00 
-30,000,000.00 
-49 802601 .11 
-30,000,000.00 
=3:0),.922 12389 
-19',.942;, 066.67 
=1:9',9387555 56 
-50,000,000.00 
49% 784,583.33 
=4'9),.8:725, 118%. 06 
=4'9),:89'5',5:5.5).,.9'6 
-39,844,244.44 
= 3/45. 9153;7.7:0:5%:56 
-25,000,000.00 
-50,000,000.00 
9 FF 918 Ono Dect S. 
-14,967,900.00 


=3'4,92:8),220)2:83 


PAGE: 2 
RUN: 09/02/05 00:00:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-82,687.50 
=191,100 200 
-333,569.44 
-170,097.22 
-135,444.17 
=133,,750'..010 
=1'9'7'; 383.89 

=92:,3'66:..67 

ma ial pe ta oie ell 

= 4 933 5.59 

-61,444.44 
=2:1:3),458 333 
=215;, 406.67 
-127,881.94 
-144,444.44 
=155,, 759.56 

-86,294.44 

=6iii7 DOr. Oy, 
2 Or a oere 2 

= EOF SiliDiepae 

-32,100.00 


=F Le tl PAD seyile td, 


SETTLEMENT 
15,000,000.00 
28,000,000.00 
50,000,000.00 
2571710 1097 222 
31,135,444.17 
30:71:33 71:510:..00 
50,000,000.00 
3'0',,0:92., 3:66:...6,7 
31,000,000.00 
20,000,000.00 
20,000,000.00 
507,243),.40:8.33. 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
35,000,000.00 
25,067, 916.67 
507,216, 722522 
10,000,000.00 
15,000,000.00 


35,000,000.00 
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* ACTIVE TRANSACTIONS * 


INV # DESCRIPTION/ POOL# 
USER MEMO 

40795 FMC DISCOUNT NOTES 
amy 

40796 UNION BANK CP 
amy 

40798 FNMA DISCOUNT NOTES 
amy 

40805 FEDERAL HOME LOAN DISC 
amy 

40806 FEDERAL HOME LOAN DISC 
amy 

40807 FMC DISCOUNT NOTES 
amy 

40811 UNION BANK CP 
amy 

40812 FEDL HOME LOAN BK CONS 
amy 
amy 

40813 FEDERAL HOME LOAN DISC 
amy 
amy 

40814 FEDERAL HOME LOAN DISC 
amy 
amy 

40815 FNMA DISCOUNT NOTES 
amy 
amy 

40816 FNMA DISCOUNT NOTES 
amy 
amy 

40817 FNMA DISCOUNT NOTES 
amy 
amy 

40818 FNMA DISCOUNT NOTES 
amy 
amy 

40819 FNMA DISCOUNT NOTES 
amy 


ErrTryyc¢co uN TY OF SAN 


MR 
BANK BROK 
CASH DATE 

19 89 

19 46 

19 40 

19 87 

19 87 

19 87 

19 46 

19 43 

43 

189 43 

43 
1:9 43 
43 
i9) 40 
40 
9 40 
40 
9 43 
43 
19 40 
40 
19 43 


DANIEL DALY 4°159= 5,5: 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/05 TO 08/31/05 


SETTLEMENT DATE BASIS 


FUND: 


MATURITY 
/ ENTRY 


08/16/05 
09/01/05 
08/23/05 
09/01/05 
08/15/05 
09/01/05 
08/09/05 
09/01/05 
08/19/05 
09/01/05 
08/23/05 
09/01/05 
08/30/05 
09/01/05 
08/08/05 
08/09/05 


09/01/05 
08/09/05 
08/09/05 


09/01/05 
08/09/05 
08/09/05 


09/01/05 
08/10/05 
08/09/05 


09/01/05 
08/10/05 
08/09/05 


09/01/05 
08/10/05 
08/09/05 


09/01/05 
08/10/05 
08/09/05 


09/01/05 
11/09/05 
08/11/05 


100 


TRADE/ 
SETTLE 


08/16/05 
08/16/05 
08/23/05 
08/23/05 
08/15/05 
08/15/05 
08/09/05 
08/09/05 
08/19/05 
08/19/05 
08/23/05 
08/23/05 
08/30/05 
08/30/05 
08/05/05 
08/05/05 
08/08/05 
08/08/05 
08/08/05 
08/08/05 
08/09/05 
08/09/05 
08/08/05 
08/08/05 
08/09/05 
08/09/05 
08/09/05 
08/09/05 
08/10/05 
08/10/05 
08/09/05 
08/09/05 
08/10/05 
08/10/05 
08/09/05 
08/09/05 
08/10/05 
08/10/05 
08/09/05 
08/09/05 
08/10/05 
08/10/05 
08/10/05 
08/10/05 


TXN COUPON 


POOLED FUNDS 


PAR VALUE 


TEP YIELD ORIGINAL FACE 

MAT 3.220 -50,000,000.00 
3. 22:8 

MAT 3.310 -50,000,000.00 
3.320 

MAT 3.170 -16,000,000.00 
Sided: 

MAT 3.170 -19,000,000.00 
3. LA 

MAT 3.240 -50,000,000.00 
3.247 

MAT 3.310 -11,000,000.00 
3.318 

MAT 3.360 -35,000,000.00 
3°. 3'70 

PURC 3.360 45,000,000.00 
3. 3161 

MAT 3.360 -45,000,000.00 
3.361 

PURC 3.380 50,000,000.00 
3.380 

MAT 3.380 -50,000,000.00 
3.380 

PURC 3.380 49,000,000.00 
3.380 

MAT 3.380 -49,000,000.00 
3.380 

PURC 3.360 50,000,000.00 
3.360 

MAT 3.360 -50,000,000.00 
3.360 

PURC 3.360 4,000,000.00 
3:. 3:60 

MAT 3.360 -4,000,000.00 
3.360 

PURC 3.360 50,000,000.00 
3.360 

MAT 3.360 -50,000,000.00 
3.360 

PURC 3.360 49,000,000.00 
3.360 

MAT 3.360 -49,000,000.00 
3.360 

PURC 3.580 50,000,000.00 
3 6H3 


FRAN E€EZS € O 
4487 


BOOK VALUE 


PREM / (DISC) 
-49,879,250.00 
-49,843,694.44 
=15,964,777.78 
=1'8,, 976,577 22 
-49,896,500.00 
-10,972,692.50 
-34,892,200.00 

44,987,400.00 

-12,600.00 


-44,987,400.00 
49,995,305.56 
-4,694. 
-49,995,305. 


48,995,399.44 


-4,600.56 
-48,995,399.44 
497,999 ,333.533 
-~4,666.67 
=49),.995.;33:3:533 
377999} 40 2:6;.100 
=3:7/3:.33 


=3./1919.9,,/62:6:.:6,7 


49',-995,,333:.33 
-4,666.67 
=4:97-995),.333)233 


48,995,426.67 
AY 25113333 
=A'87, 91915 14'2'6) «67 


49,547,527.78 
SO AS AO 


PAGE: 3 
RUN: 09/02/05 00:00:40 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=12:0; 1510% 


= 156, 3:05). 


=35),222 


=2:3,,422 


-103,500. 


=27 307 


-107, 800. 


-12,600 


-4,694 


-4,600. 


-4,666. 


=373 


-4,666 


—4,, 5173 


eae 


.78 


00 


«5.0 


00 


00 


44 


56 


67 


«33 


67 


33 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
16,000,000.00 
19,000,000.00 
50,000,000.00 
11,000,000.00 
35,000,000.00 
-44,987,400.00 
45,000,000.00 
=49 ,995.,305 .56 
50,000,000.00 
-48,995,399.44 
49,000,000.00 
=4:9 7995 333.333 
50,000,000.00 
=3;,29:9/9), 62'6 <6;/ 

4,000,000.00 
=49 7791915, 83333 
50,000,000.00 
-48,995,426.67 
49,000,000.00 


=49, 547,527.78 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
BOA CP 
BOA CP 
BOA CP 
WFB CP 
WFB CP 


US BANK CP 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FEDL HOME LOAN BK CONS 


FEDERAL HOME LOAN DISC 


FEDL HOME LOAN BK CONS 


WFB CD 


BOA CP 


BOA CP 


DEUTSCHE BK CP 


DEUTSCHE BK CP 


WFB CD 


WFB CD 


FEDL HOME LOAN BK CONS 


Gri Tf Yo OU) Net ¥ OF SAN FRANCISCO 
MR DANIEL DALY 4.51 5) = "5-54-44. 87 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/05 TO 08/31/05 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 87 09/22/05 08/10/05 PURC 3.360 50,000,000.00 49,799,333.33 
08/11/05 08/10/05 3.374 -~200,666.67 
19 40 10/18/05 08/10/05 PURC 3.500 25,000,000.00 24,832,291.67 
08/11/05 08/10/05 3.524 -167,708.33 
19 40 11/28/05 08/10/05 PURC 3.610 50,000,000.00 49,448,472.22 
08/11/05 08/10/05 3.650 =jp 1927218 
19 40 10/04/05 08/10/05 PURC 3.560 50,000,000.00 49,728,055.56 
08/11/05 08/10/05 3.579 -271,944.44 
19 40 10/18/05 08/10/05 PURC 3.600 50,000,000.00 49,655,000.00 
08/11/05 08/10/05 3.625 -345,000.00 
a9 40 11/10/05 08/10/05 PURC 3.660 50,000,000.00 49,532,333.33 
08/11/05 08/10/05 3.695 -467,666.67 
19 41 09/21/05 08/10/05 PURC 3.490 50,000,000.00 49,796,416.67 
08/11/05 08/10/05 3.504 =2:03:,583'.33 
LO 41 09/20/05 08/10/05 PURC 3.490 50,000,000.00 49,801,263.89 
08/11/05 08/10/05 3.504 =198,,736 20 
19 44 10/11/05 08/10/05 PURC 3.560 50,000,000.00 49,693,444.44 
08/11/05 08/10/05 3.582 -306,555.56 
19 45 09/22/05 08/11/05 PURC 3.260 30,000,000.00 29,885,900.00 
08/11/05 08/11/05 Bioe2 2 -114,100.00 
19 43 11/09/05 08/11/05 PURC 3.580 50,000,000.00 49,552,500.00 
08/11/05 08/11/05 37.1612 -447,500.00 
19 40 11/02/05 08/11/05 PURC 3.540 34,000,000.00 33,722,503.33 
08/11/05 08/11/05 35569 -277,496.67 
19 40 11/04/05 08/11/05 PURC 3.540 45,000,000.00 44,623,875.00 
08/11/05 08/11/05 3.570 =3'7'6)42'9.200 
die) 87 09/07/05 08/11/05 PURC 3.400 25,000,000.00 24,936,250.00 
08/11/05 08/11/05 3.409 -63,,750.00 
ag) 41 09/28/05 08/11/05 PURC 3.530 30,000,000.00 30,000,000.00 
08/11/05 08/11/05 35310 
19 40 09/22/05 08/12/05 PURC 3.510 50,000,000.00 49,800,125.00 
08/12/05 08/12/05 3.52.4 =1:99.,:875:200 
19 40 09/23/05 08/12/05 PURC 3.510 50,000,000.00 49,795,250.00 
08/12/05 08/12/05 3.524 -204,750.00 
Af) 43 09/27/05 08/12/05 PURC 3.510 35,000,000.00 34,843,025.00 
08/12/05 08/12/05 es) =1516:,-95/5i..010 
19 43 09/29/05 08/12/05 PURC 3.510 35,000,000.00 34,836,200.00 
08/12/05 08/12/05 STAT -163,800.00 
19 41 09/26/05 08/15/05 PURC 3.500 50,000,000.00 50,000,000.00 
08/12/05 08/15/05 3.500 
19 41 09/27/05 08/15/05 PURC 3.500 50,000,000.00 50,000,000.00 
08/12/05 08/15/05 3.500 
19 87 09/07/05 08/16/05 PURC 3.400 25,000,000.00 24,948,055.56 
08/19/05 08/16/05 3.407 -51,944.44 


PAGE: 4 

RUN: 09/02/05 00:00:40 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
-49,,799, 333.33 
-24,832,291.67 
-49,448,472.22 
-49,728,055.56 
-49,655,000.00 

=49:, 53:2, 33:3 233. 
-49,796,416.67 

+=49,,.801) ,-2'63.:89 
-49,693,444.44 
-~29,885,900.00 
-49,552,,500.00 
=313;, 1 2:27,903..59 
-44,623,875.00 
=2;4,,:9316,,,2:5.0:400 
-30,000,000.00 

49 8.010.125.5010 

=49 ,31:9'5.,2:510;.700 
-34,843,025.00 

-34, 836,200.00 
-50,000,000.00 
-50,000,000.00 
-24,948,055.56 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN 


DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FMC DISCOUNT NOTES 


WFB CP 


UNION BANK CP 


DISC 


DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


US BANK CP 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


TREASURY BILLS 


FEDERAL HOME LOAN 


FEDL HOME LOAN BK 


TREASURY BILLS 


FEDERAL HOME LOAN 


UNION BANK CD 


DISC 


DISC 


DISC 


CONS 


DISC 


Cry / 1c oO UN Ty OF SAN FoR) AUN Ca SCO 
MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
08/01/05 TO 08/31/05 RUN: 09/02/05 00:00:40 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

19 45 09/30/05 08/16/05 PURC 3.400 50,000,000.00 49,787,500.00 
08/19/05 08/16/05 3.415 -212,500.00 -49,787,500.00 

19 87 09/06/05 08/17/05 PURC 3.330 16,000,000.00 15,970,400.00 
08/19/05 08/17/05 3.336 -29,600.00 -15,970,400.00 

19 87 09/26/05 08/17/05 PURC 3.400 26,000,000.00 25,901,777.78 
08/19/05 08/17/05 3.413 -98,222.22 -25,901,777.78 

19 89 10/04/05 08/19/05 PURC 3.430 50,000,000.00 49,780,861.11 
08/19/05 08/19/05 3.445 -219,138.89 -49,780,861.11 

19 45 09/16/05 08/19/05 PURC 3.410 50,000,000.00 49,867,388.89 
08/19/05 08/19/05 3.419 -132,611.11 -49, 867,388.89 

19 87 09/20/05 08/19/05 PURC 3.400 20,000,000.00 19,939,555.56 
08/19/05 08/19/05 3.410 -60,444.44 -19,939,555.56 

19 41 09/26/05 08/19/05 PURC 3.480 30,000,000.00 29,889,800.00 
08/19/05 08/19/05 3.493 -110,200.00 -29,889,800.00 

19 46 10/18/05 08/19/05 PURC 3.570 50,000,000.00 49,702,500.00 
08/19/05 08/19/05 3.591 -297,500.00 -49,702,500.00 

19 40 09/26/05 08/23/05 PURC 3.440 50,000,000.00 49,837,555.56 
08/24/05 08/23/05 3.451 -162,444.44 -49,837,555.56 

19 40 09/27/05 08/23/05 PURC 3.440 50,000,000.00 49,832,777.78 
08/24/05 08/23/05 3.452 -167,222.22 -49,832,777.78 

19 40 09/28/05 08/23/05 PURC 3.440 50,000,000.00 49,828,000.00 
08/24/05 08/23/05 3.452 -172,000.00 -49,828,000.00 

19 44 10/18/05 08/24/05 PURC 3.570 50,000,000.00 49,727,291.67 
08/24/05 08/24/05 3.590 -272,708.33 -49,727,291.67 

19 89 09/06/05 08/26/05 PURC 3.370 50,000,000.00 49,948,513.89 
08/30/05 08/26/05 3.23573 -51,486.11 -49,948,513.89 

19 89 09/23/05 08/26/05 PURC 3.465 10,000,000.00 9,973,050.00 
08/30/05 08/26/05 3.474 -26,950.00 -9,973,050.00 

19 89 09/22/05 08/29/05 PURC 3.305 25,000,000.00 24,944,916.67 
08/30/05 08/29/05 secu) -55,083.33 -24,944,916.67 

19 40 10/13/05 08/29/05 PURC 3.500 40,000,000.00 39,825,000.00 
08/30/05 08/29/05 3.515 -175,000.00 -39, 825,000.00 

19 40 09/26/05 08/29/05 PURC 3.410 50,000,000.00 49,867,388.89 
08/30/05 08/29/05 3.419 -132,611.11 -49, 867,388.89 

19 40 09/22/05 08/30/05 PURC 3.335 50,000,000.00 49,893,465.28 
08/30/05 08/30/05 3.342 -106,534.72 -49,893,465.28 

19 40 09/23/05 08/30/05 PURC 3.400 10,000,000.00 9,977, 333.33 
08/30/05 08/30/05 3.408 -22,666.67 O97 7 3GR 33 

19 46 09/30/05 08/29/05 PURC 3.490 50,000,000.00 50,000,000.00 
08/30/05 08/29/05 3.490 -50,000,000.00 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
PURC 3.479 2058000000.00 
( 50) 
MAT 3.206 -~2147000000.00 


Cr wi / 260; Ur Ne ey OF SAN POR UA Nee fs CO 
MR DANIEL D Aly ¥ 42 5.= 5°54 = 44 8 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/05 TO 08/31/05 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 


2050236724.19 =7,/763;275.81 


-2137949598.91 -10647696.37 


PAGE: 6 
RUN: 09/02/05 00:00:40 
(GAIN) / 
LOSS SETTLEMENT 


-2050236724.19 


2139546894.19 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
October 4, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios under 


management. To highlight the activities of our portfolio during the past three months, the results reflect earnings of 


pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $25,607,489 Earned Interest Yield 
Total Net Earnings $24,824,741 Pooled Funds 3.354% 
Average Age of Portfolio 55 Days All Funds 3.356% 


Total cost of the securities on hand September 30, 2005 was $2,955,608,691 with a market value of $2,967,881,071 plus 
fixed assets accrued earnings of $1,193,509. The earned income yield for this period is 3.499%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding herewith 
computer printouts detailing the City’s investment portfolio as of September 30, 2005. These investments are in 
compliance with California Code and our statement of investment policy, and provide sufficient liquidity to meet 
expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of September 2005, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on September 30, 2005. 

4. General journal detailing purchases, sales, and interest activities during the month of 
September 2005. 


Very truly yours, . 
SS DOCUMENTS DEPT. 


4 ® NOT 7 INnNEG 
José Cisneros WT 13 2005 
Treasurer 

SAN FRANCISCO 
. PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Tt 


Yo €C/0.U) N_ TY 
DANIEL D 


PO Rt FP Oh fb 0 
9/01/05 THROUGH 


ASSETS 
~—-8,531,896.80 
8, 321,392.02 
2,893,430,644.42 
3.499 
2,955, 508,691.08 
2,955, 536;927 81 
3.658 


55.38 


55.38 


GOV'T SECURITIES 


OF SAN F 
1 415 


ALL FUNDS 


LIABILITIES 


000 


.000 


ANC ISC 
5 5 4 44 


Sw AT Lf sof ics 
9/30/05 


ASSETS 


3264.67 


100,000.00 


3.853 


100,000.00 


100,000.00 


3.853 


289.00 


289.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


N/A 


PAGE: iL 
10/03/05. 08%56::3:6 
TOTAL 


8,532,699. 02 

8, 321,708.69 
2,893,530,644.42 
3.499 
2,955,608,691..08 
27,9555 63:6, 9217 3.8: 
3.658 

N/A 

N/A 


3.499 


Grell, Yeaie CoO. UP NOY. On SAN 
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MR DANIEL Die Ads, Y: 4°15 ="5°5) 4 = 4 °4°8 7 PAGE: 1 
(SIRPT) INVESTMENT INVENT OR Y RUN: 10/04/05 00:00:38 
INVESTMENTS OUTSTANDING AS OF 9/30/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 

(Inv Type) 11 TREASURY BILLS 15 231%(C) 3.188 3.228 98.777 458,000,000.00 452,400,851.84 
(Inv Type) 12 TREASURY NOTES 4.80%(C) 2.1750 3.865: 99.809 142,000,000.00 141,728,902. 86 
(Inv Type) 41 FNMA DISCOUNT NOTES 183.3;73.(0C) 3.622 3.656 99.082 548,000,000.00 542,971, 201,567 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 14.15%(C) 3.973, 3.997 919'..3:510 421,000,000.00 418,264,372.76 
(Inv Type) 44 FMC DISCOUNT NOTES 12 .98%(C) 3.589 3.631 98.863 388,000,000.00 383,587,285 ..5:6 
(Inv Type) 81 COMMERCIAL PAPER DISC 18.32% (C) 3.665 3.688 99.368 545,000,000.00 541,556,076 .39 
(Inv Type) 91 NEGOTIABLE C.D.'S 16.07%(C) 3.761 3.761 100.000 475,000,000.00 475,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT -00%(C) 3.800 3.800 100.000 100,000.00 100,000.00 
REPORT TOTALS SsSSS= SSS SS-=> SSS => SSS SS ==> >= SSS => SSS S=SS=S5>SS=>= 
ASSETS FIXED 34933 3.612 99.278 0.0 -'2,,95'5,, 6:0'8,;,69'1)..08 


2,977,100,000. 


eS ————EEEEEEEE EEE 


‘ 4 * 
> 2 
P a 
% 
* é 
¥ 
4 
y - 
wt 
i 
. ® 
4 
a 
‘ 
\ an 
{ 
f 
i} 
‘ 
} 
he 
4 
Sa 
*. 
= 
« a 
, 
a 
7 
‘ 
’ 
é 
2 7 
i “a 
ag 
a ‘ z 
Ce a 
u : 
| 
eS * 
& 
& ’ 
«< + 
i» : vi 
al y 
\ 
a 
1) 
® ih 
o 


i, “e5 


ae 


9 G2e - 2 


"3 


BR 


= 
af eS 
a ar 


es as 


=." 


rae * =e E 


a? 


a 
a 
th 
oan 
; 
Tr « 
i" 
FP ¢€ 
oe 2 se 
i 
¢ i 
hy 
» 9 
4 
ee 
: qi 
s 4 
n f 
ae 
‘ » 
) ee 
i . a 
it 
: 


= 


wi ees 3 


~ 
a4: 
ae 
t A 
ca Db. 
+ 


4 


SAN 


Lo 


BE ReA Noe tS C0 


554-4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/05 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CW 3 3G OU INL YY. OF 
MR DANIEL DALY 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40691 TREASURY BILLS 912795VU2 59 100 
05/04/05 10/06/05 40 000 
A 40809 TREASURY BILLS 912795VX6 9) 100 
07/28/05 10/27/05 40 000 
A 40735 TREASURY BILLS 912795WB3 19 100 
05/26/05 11/25/05 40 000 
A 40736 TREASURY BILLS 912795WB3 19 100 
05726705 41725705 40 000 
A 40737 TREASURY BILLS 912795WB3 19 100 
05/26/05 11/25/05 40 000 
A 40738 TREASURY BILLS 912795WB3 19 100 
05/26/05 11/25/05 40 000 
A 40797 TREASURY BILLS 912795WB3 £9 100 
07/20/05 11/25/05 40 000 
A 40802 TREASURY BILLS 912795WB3 9 100 
07/22/05 11/25/05 40 000 
A 40913 TREASURY BILLS 912795WB3 19 100 
09/30/05 11/25/05 40 000 
A 40867 TREASURY BILLS 912795WE7 19 100 
09/13/05 12/15/05 43 000 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 15 '6.377'3:(M) 
A 40876 TREASURY NOTES 912828CM0 19 1001 
09/22/05 06/30/06 40 000 
A 40882 T NOE (99.06) 912828CM0 19 3626 
09/23/05 06/30/06 40 000 
A 40883 T NOE (99.06) 912828CM0 19 9908 
09/23/05 06/30/06 40 000 
A 40886 T NOTE (99.55) 912828CM0 19 1001 
09/26/05 06/30/06 40 000 
A 40887 T NOTE (99.55) 912828CM0 aE) 9911 
09/26/05 06/30/06 40 000 
A 40888 T NOTE (99.55) 912828CM0 19 992 
09/26/05 06/30/06 40 000 
A 40889 T NOTE (99.5) 912828CM0 19 3625 
09/26/05 06/30/06 40 000 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 4.74% (M) 
A 40896 FNMA DISCOUNT NOTES 313589MNO 19 100 
09/27/05 10/04/05 87 000 
A 40728 FNMA DISCOUNT NOTES 313589MP5 ALY) 100 
05/20/05 10/05/05 43 000 


YTM TR 


3) 189/010 
S2i219)5 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,345,555.56 
50,000,000.00 
49,585,444.50 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
50,000,000.00 
49,215,896.00 
15,000,000.00 
14,825, 866.67 
50,000,000.00 
49,417,250.00 
50,000,000.00 
49,745,277.78 
43,000,000.00 
42,617, 873.33 
458,000,000.00 
452,400,851.84 


50,000,000.00 
49',901 ,5749'..33 
10,000,000.00 
9 ,.980,,706...52 
2,000,000.00 
1,996,141 .30 
10,000,000.00 
95,9825,67 -22 
35,000,000.00 
34,937 ,584.92 
5,000,000.00 
4,991,083.56 
30,000,000.00 
29,939,470 .14 
142,000,000.00 
141,728,902. 86 


50,000,000.00 
497965583533 
30,000,000.00 
2:97763)3), 1510)5.0,0 


48 7 


MARKET VALUE 
MARKET PRICE 
49,984,375.00 
99 .96875000000 
49,906,250.00 
99.81250000000 
49,765,625.00 
99.53125000000 
49,765,625.00 
99.53125000000 
49,765,625.00 
99 .53125000000 
49,765,625.00 
99.53125000000 
14,929.,687 .50 
99.53125000000 
49,765,625.00 
99 .53125000000 
49,765,625.00 
99 .53125000000 
42,717,812.50 
99.34375000000 
456,131, 875.00 
99.59211200000 


49,531,250..00 
99.06250000000 

9,906,250.00 
99.06250000000 

1,981,250.00 
99.06250000000 

9,906, 250:..00 
99.06250000000 
34,671,875.00 
99.06250000000 

4,953,125.00 
99.06250000000 
2:9), 71:87 750). 00 
99.06250000000 
140,668,750.00 
99.06250000000 


A9F 9998 583:.3:3 
99.99916666667 
297, 999), 666/567 
99.99888888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
6337,.333).33 
SUNGARD 
2916; Eda .07 
SUNGARD 
548,444. 33 
SUNGARD 
548,444.33 
SUNGARD 
548,444.33 
SUNGARD 
548,444.33 
SUNGARD 
99,310. 44: 
SUNGARD 
32:8;,3'75% 1010 
SUNGARD 
4,548.61 
SUNGARD 
73,960.00 
SUNGARD 


347,486.42 
SUNGARD 
69,497.28 
SUNGARD 
135899: .45 
SUNGARD 
69,497.28 
SUNGARD 
243,240.49 
SUNGARD 
34,748.64 
SUNGARD 
208,491.85 
SUNGARD 


19,666.67 
SUNGARD 
3'5 16), 2Hs6r Or, 
SUNGARD 


10/04/05 


PAGE: 1 
00:00:40 


UNREALIZED GAIN 
UNREALIZED LOSS 


5,486.11 
24,694.43 
1,284.67 
1,284.67 
1,284.67 
1,284.67 
4,510.42 
20,000.00 
135,57 9'8:. 6.1 
29%, DO el 
Ww 101,607.42 
-56,640.63 
=1:0,-937 ..9'0 
=2, 187.50 
=O, SI6r2'5 
-35,546.88 
=), 07/8. 13 
=-23;,437.50 
Ss hea 
-143,984.39 
145.33 9).33 
10,300.00 
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CLT TY ./ COUN? Y OF E SAN FRANCIS ¢€ 0 
MR DANTEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 09/30/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40799 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 100 3.4100 50,000,000.00 49,999,444.44 
07/21/05 10/05/05 40 000 3.4347 49,640,055.56 99.99888888889 
40897 FNMA DISCOUNT NOTES 313589NU3 19 100 3.5800 30,000,000.00 29,997,250.00 
09/27/05 11/03/05 87 000 3.5932 29,889,616.67 99.99083333333 
40819 FNMA DISCOUNT NOTES 313589PA5 it 100 3.5800 50,000,000.00 49,994,583.33 
08/10/05 11/09/05 43 000 3.6127 49,547,527.78 99.98916666667 
40830 FNMA DISCOUNT NOTES 313589PA5 19 100 3.5800 50,000,000.00 49,994,,583).33 
08/11/05 11/09/05 43 000 3.6123 49,552,500.00 99.98916666667 
40788 FNMA DISCOUNT NOTES 313589PG2 a) 100 3.4600 40,000,000.00 39,995,000.00 
07/13705 11/15/05 87 000 3.5021 39,519,444.44 99.98750000000 
40898 FNMA DISCOUNT NOTES 313589PK3 9 100 3.6970 50,000,000.00 49719:9'3);.3:3:3:3.33 
09/27/05 11/18/05 45 000 3.7168 49,732,994.44 99.98666666667 
40914 FNMA DISCOUNT NOTES 313589PK3 19) 100 3.6400 50,000,000.00 49,9913 ,.3'33 23:3 
09'/3:0/'05. 11 /2:8'705 89 000 3.6581 49,752,277.78 99.98666666667 
40915 FNMA DISCOUNT NOTES 313589SD6 19 100 3.8000 50,000,000.00 49,984,166.67 
09/30/05 01/23/06 87 000 3.8467 49,,393,055.56 99:.96833333333 
40916 FEDERAL NATL MTG ASSN DISC N 313589SV6 19 100 3.9000 30,000,000.00 29,989,166.67 
09/30/05 02/08/06 43 000 3.9561 29,574,250.00 99.96388888889 
40917 FEDERAL NATL MTG ASSN DISC N 313589TK9 19 100 3.8900 50,000,000.00 49,980,000.00 
09/30/05 02/22/06 40 000 3.9519 49,216,597.22 99.96000000000 
40890 FNMA DISCOUNT NOTES 313589WN9I 19 100 3.8700 16,000,000.00 15,990,266.67 
09/26/05 05/08/06 87 000 3.9655 15,614,720.00 99.93916666667 
40877 FNMA DISCOUNT NOTES 313589YT4 LO 3624 3.8800 2,000,000.00 1, 93:871257,00 
09/22/05 06/30/06 87 000 4.0012 1,939,428.89 96.90625000000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 18.46% (M) 3.6219 548,000,000.00 547,848,502.77 
3.6559 542.,,971,201.67 99..197235500000 
40845 FEDERAL HOME LOAN DISC NOTES 313385MN3 19 100 3.4300 50,000,000.00 49,984,666.67 
08/19/05 10/04/05 89 000 3.4451 49,780:,861 11 99..96933333:333 
40857 FEDERAL HOME LOAN DISC NOTES 313385MX1 129 100 3.5000 40,000,000.00 3:9:, 95.0; 9:3'3.2.353 
08/29/05 10/13/05 40 000 3.5154 39,,825,000.00  99.:87733333333 
40785 FEDERAL HOME LOAN DISC NOTES 313385NC6 19 100 3.3200 45,000,000.00 44,921,800.00 
07/13/05 10/18/05 87 000 3.3500 44,597,450.00 99.82622222222 
40899 FEDERAL HOME LOAN DISC NOTES 313589NF6 19 100 3.6500 50,000,000.00 49 890, 777 S78 
09/27/05 10/21/05 87 000 3.6589 49: 87'8:,333'.33, 99) .795555555516 
40918 FEDERAL HOME LOAN DISC NOTES 313385NR3 19 100 3.5400 20,000,000.00 19,938,666.67 
09/30/05 10/31/05 89 000 3.5508 19)79:3'9/7703'3).33 , “9969333333333 
40831 FEDL HOME LOAN BK CONS DISC 313385NT9 19 100 3.5400 34,000,000.00 33,888,782.22 
08/11/05 11/02/05 40 000 3.5691 33),722,:503°33 99... 67288888889 
40832 FEDERAL HOME LOAN DISC NOTES 313385NV4 19 100 3.5400 45,000,000.00 44,843,600.00 
08/11/05 11/04/05 40 000 3.5698 44,623,875.00 99.65244444444 
40900 FEDERAL HOME LOAN DISC NOTES 313385NV4 19 100 3.6200 50,000,000.00 49,826,222.22 
09/27/05 11/04/05 40 000 3.6339 49,808,944.44 99.65244444444 
40904 FEDERAL HOME LOAN DISC NOTES 313385PxX8 19 10.0) _3)-773:0'0 40,000,000.00 39,750,666.67 
09/28/05 11/30/05 40 0.00;> S27545 39,738,900.00 99.37666666667 


RUN: 


10/04/05 


PAGE: 2 
00:00:40 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


341,000.00 
SUNGARD 
11.,,93:3:..3:3 
SUNGARD 
25'84.5:5'9) 2 55 
SUNGARD 
2.9337 5:8:3' 5, 3:3 
SUNGARD 
307,555.56 
SUNGARD 
20,538.89 
SUNGARD 
5, 0:55:./516 
SUNGARD 
S20 C8 
SUNGARD 
372'510).'0:0 
SUNGARD 
5,402.78 
SUNGARD 
8,600.00 
SUNGARD 
1,940.00 
SUNGARD 


204,847.22 
SUNGARD 
128 p38 S333: 
SUNGARD 
332,000.00 
SUNGARD 
210), 2751 a8 
SUNGARD 
17 9'6' 6.1657 
SUNGARD 
170,510.00 
SUNGARD 
225,675.00 
SUNGARD 
20 Felli! 
SUNGARD 
27433593 
SUNGARD 


18,388.88 
95,700.00 
188,500.00 
188,500.00 
168,000.00 
239,800.00 
2:3'51,:9:9}9'. 919 
5'85),.83:3'.3:3 
411,666.67 
758,000.00 


366,946.67 


-3,243:89 


3,281,968.87 
= 3), 243'.89 


=1 041. 66 
-2,400.00 
=H 69:0\010 

=833 33 
=2) 333.33 
=—4,, 2315.4 
=9),, 9505.00 
— 2 03333, 


-666.66 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/05 


(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 40891 FEDERAL HOME LOAN DISC NOTES 313385Q0W9 19 100 
09/26/05 12/23/05 40 000 
A 40919 FEDERAL HOME LOAN DISC NOTES 313385UR5 19 100 
09/30/05 03/24/06 40 000 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 14.13%(M) 
A 40732 FMC DISCOUNT NOTES 313397MN8 19 100 
05/23/05 10/04/05 43 000 
A 40729 FMC DISCOUNT NOTES 313397NC1 19 100 
05/20/05 10/18/05 43 000 
A 40781 FMC DISCOUNT NOTES 313397NC1 19 100 
07/11/05 10/18/05 43 000 
A 40821 FMC DISCOUNT NOTES 313397NC1 19 100 
08/10/05 10/18/05 40 000 
A 40808 FMC DISCOUNT NOTES 313397NK3 19 100 
07/27/05 10/25/05 43 000 
A 40810 FMC DISCOUNT NOTES 313397NK3 19 100 
07/28/05 10/25/05 43 000 
A 40803 FMC DISCOUNT NOTES 313397NR8 19 100 
07/22/05 10/31/05 40 000 
A 40822 FMC DISCOUNT NOTES 313397PV7 19 100 
08/10/05 11/28/05 40 000 
A 40892 FMC DISCOUNT NOTES 313397RA1 19 100 
09/26/05 12/27/05 87 000 
A 40905 FMC DISCOUNT NOTES 313397RAL 19 100 
09/28/05 12/27/05 40 000 
A 40912 FMC DISCOUNT NOTES 313397TB7 19 100 
09/29/05 02/14/06 40 000 
A 40920 FMC DISCOUNT NOTES 313397UE9 19 100 
09/30/05 03/13/06 43 000 
A 40879 FMC DISCOUNT NOTES 313397UN9 19 2616 
09/22/05 03/21/06 45 000 
A 40878 FEDL HOME LN MTG CORP DISC N 313397XM8 19 3625 
09/22/05 05/31/06 43 000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 12.99% (M) 
A 40823 BOA cP 0660P0x40 19 100 
08/10/05 10/04/05 40 000 
A 40901 US BANK CP 91160AX56 19 100 
09/27/05 10/05/05 44 000 
A 40828 US BANK CP 91160AXB3 19 100 
08/10/05 10/11/05 44 000 


CPN RATE 
YTM TR 


3.5734 


3.5000 
3.5309 
3.5000 
3.5305 
3.4900 
3.5245 
3.6100 
3.6503 
3.7500 
3:..7863 
3.8000 
3.8364 
3.8700 
3.9283 
3.9400 
4.0120 
3.8600 


3.5894 


3.5600 
3.5820 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
25,000,000.00 
24), E10), 83:3:..33 
22,000,000.00 
21 7.5:18;,63'8:..89: 
421,000,000.00 
418,264,372.76 


6,000,000.00 

5',,.9:2'°9', 2:10'3'.. 33 
50,000,000.00 
491), 31224 DOT D2 
23,000,000.00 
22,785,582.50 
25,000,000.00 
24,832,291.67 
30,000,000.00 
29,737,500.00 
10,000,000.00 

97 91:3 47-2752 2 
50,000,000.00 
49,510,430.56 
50,000,000.00 
49,448,472.22 
25,000,000.00 
24,760,416.67 
50,000,000.00 
49,525,000.00 
42,000,000.00 
41,376,930.00 
15,000,000.00 
14,730,766.67 

5,000,000.00 

4,903,500.00 

7,000,000.00 

6,812 , 122.50 
388,000,000.00 
383,587,285.56 


50,000,000.00 
49,728,055.56 
50,000,000.00 
49,958,444.44 
50,000,000.00 
49,693,444.44 


O 


448 7 


MARKET VALUE 
MARKET PRICE 
24,784,430.56 
99.13772222222 
21),,5:57'8;92:0:200 
98.08600000000 
419,366,466.12 
99.61198700000 


5,998,160.00 
99. 96933333333 
A9y 9083): 1 ae Sl 
99 .82622222222 
22,960,031.11 
99. 82622222222 
24,956,555.56 
99. 82622222222 
29,926,400.00 
99.75466666667 

9,975,466.67 
99.75466666667 
49,846,666.67 
99 . 69333333333 
49,703,555.56 
99.40711111111 
24,774,041.67 
99.09616666667 
49,548,083.33 
99.09616666667 
41,381,200.00 
98.52666666667 
14,731,050.00 
98.20700000000 

4,905,950.00 
98.11900000000 

6,806,131.11 
97.23044444444 
385,426,402.79 
99 .33670200000 


49,984,208. 33 
99.96841666667 
49,978,944.44 
99.95788888889 
4:97 DAS Odes ded: 
99 .89472222222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
13,020.83 
SUNGARD 
2,407.78 
SUNGARD 


6972161 67 
SUNGARD 
601,138.89 
SUNGARD 
177; 598333 
SUNGARD 
126,388.89 
SUNGARD 
192,500.00 
SUNGARD 
63,194.45 
SUNGARD 
344,152.77 
SUNGARD 
260:,,7.2:2)..2:2 
SUNGARD 
1235;,0.2'0)..83 
SUNGARD 
15), 8332533 
SUNGARD 
9,030.00 
SUNGARD 
1,641.67 
SUNGARD 
4,825.00 
SUNGARD 

6, 112590 
SUNGARD 


Aor; lel tel! 
SUNGARD 
NOL ots) 
SUNGARD 
PAY] 7 seatalS ital 
SUNGARD 


10/04/05 


PAGE: 3 
00:00:40 


UNREALIZED GAIN 
UNREALIZED LOSS 


576.40 


-255.00 
=10,,625' 00 
=3 2, HAO TZ 
=A. Wwe: 5:00 
-3,600.00 
eal 72:010)5/010 
-7,916.66 


=5 :63'8'..88 
604.17 


7,250.00 


-4,760.00 
=I, 35:8%.3'4 
=2;, 3152010 
=11, 7163':89 


7,854.17 
=54, 767.49 


-958.34 
SORTS Ihe} 


-3,194.44 
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Cc CY / C20 7UUN Ty OF SAN FE RVJA N-Crr<s C0 
DA N’.f Ee DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 09/30/05 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40824 BOA CP 0660P0XJ7 19 100 3.6000 50,000,000.00 49797 0;,513.489 
08/10/05 10/18/05 40 000 3.6250 49,655,000.00 99.82102777778 
40849 UNION BANK CP 90485I5XJ7 19 100 3.5700 50,000,000.00 49,920; 5133'89 
08/19/05 10/18/05 46 000 3.5914 49,702,500.00 99.82102777778 
40853 US BANK CP 91160AXKJ6 19 100 3.5700 50,000,000.00 49), 9104,523..:89 
08/24/05 10/18/05 44 000 3.5896 49;,.727,291..67 99... 82102777778 
40804 BOA CP 0660P0XQ1 19 100 3.5500 45,000,000.00 44,891,037.50 
07/25/05 10/24/05 40 000 3.5821 44,596,187.50 99.75786111111 
40825 BOA CP O0660PO0YA5 19 100 3.6600 50,000,000.00 49,789,444.44 
08/10/05 11/10/05 40 000 3.6946 49,-532,333.33 99.57888888889 
40906 BOA CP 0660P0YU1 19 100 3.8300 50,000,000.00 49,694,694.44 
09/28/05 11/28/05 40 000 3.8550 49,675,513.89 99.38938888889 
40907 BOA CP O0660P0YW7 19 100 3.8400 50,000,000.00 49,677,500.00 
09/28/05 11/30/05 40 000 3.8660 49,664,000.00 99.35500000000 
40881 BOA CP 0660P02Z22 19 100 3.8200 50,000,000.00 49,666,750.00 
09/22/05 12/02/05 40 000 3.8490 49,623,305.56 99.33350000000 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 18.31% (M) 3.6647 545,000,000.00 543,361,481.93 
3.6880 541,556,076.39 99.69935400000 
40895 WFB CD 9497P23G0 19 100 3.7500 30,000,000.00 2:9), '9'9'9-,.1.2:9'-:0'8 
09/26/05 10/17/05 41 000 3.7500 30,000,000.00 99.99709692451 
40911 WFB CD 9497P24H7 19 10:0: = 3477-00 50,000,000.00 49,999,047.85 
09/29/05 10/17/05 41 000 3.7700 50,000,000.00. 99.99809569600 
40908 WFB CD 9497P24L8 9 100 3.7700 50,000,000.00 49,998,981. 99 
09/28/05 10/18/05 41 000 3.7700 50,000,000.00 99.99796397945 
40880 WFB CD 9497P23C9 19 100 3.7400 50,000,000.00 49°,996,,759 £13 
09/22/05 11/01/05 41 000 3.7400 50,000,000.00 99.99351825964 
40893 DEUTSCHE BANK CD 25153CSE6 19 100 3.7700 50,000,000.00 4:9',.9:9'8.15:57-./5:3 
09/26/05 11/01/05 43 000 3.7700 50,000,000.00 99.99631506040 
40894 WFB CD 9497P23F2 19 100 3.7500 50,000,000.00 49,997 ,272...02 
09/26/05 11/01/05 41 000 3.7500 50,000,000.00 99.99454403310 
40909 WFB CD 9497P24M6 129) 100 3.7700 50,000,000.00 49,998,136.60 
09/28/05 11/02/05 41 000 3.7700 50,000,000.00 99.99627320071 
40910 WFB CD 9497P24G69 19 100 3.7700 50,000,000.00 49,998,154.82 
09/29/05 11/02/05 41 000 3.7700 50,000,000.00 99.99630964765 
40902 CHASE JP CD 16144PDS3 19 100 3.7600 45,000,000.00 44,997,768.54 
09/27/05 11/04/05 76 000 3.7600 45,000,000.00 99.99504119325 
40903 CHASE JP CD 16144PDSs3 19 100 3.7600 50,000,000.00 49% 997,520.60 
09/27/05 11/04/05 76 000 3.7600 5'0'0:0.0/,000500-— -99'9'9'5:10:471932'5 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 16.00% (M) 3.7615 475,000,000.00 474,980,928.16 
3.7615 475,000,000.00 99.99598500000 
40800 PUBLIC TIME DEPOSIT 19 100 3.8000 100,000.00 96,664.00 
07/16/05 07/16/06 60 000 3.8000 100,000.00 96.66400000000 


PAGE: 4 
RUN: 10/04/05 00:00:40 
CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
260,000.00 
SUNGARD 
213720833 
SUNGARD 
188,416.66 
SUNGARD 
301, 750:.0:0 
SUNGARD 
264,333.34 
SUNGARD 
15,958.33 
SUNGARD 
16,000.00 
SUNGARD 
47,750.00 
SUNGARD 


15,625.00 
SUNGARD 
10) AU 2522 
SUNGARD 
1517 7:0;832.3'3 
SUNGARD 
46,750.00 
SUNGARD 
2:67,.1'80).5'6 
SUNGARD 
26,041.67 
SUNGARD 
15, 108.33 
SUNGARD 
10) 472.22 
SUNGARD 
18,800.00 
SUNGARD 
20,888.89 
SUNGARD 


10.56 
SUNGARD 


UNREALIZED LOSS 


-4,486.11 
-5,194.44 
-5,194.44 
-6,900.00 
=] 7222.23 
BAe 22 
-2,500.00 
=4,,305:.56 


S22, ce 
-40, 233.34 


-3,240.87 
-1,842.47 
= 2), PAN ADS 
=1, 863.40 
= 845i. 8 
=2,.231,54'6 
A TEC C0) 


-00 
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Gok Rey / CeO .U, N-Ty¥ OL SAN FRANCISCO 
Ea Sie DANTEL DALY 4715 =- 5 5 4 = 4.4 8 7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
(RPTMKT ) RUN: 10/04/05 00:00:40 
INVESTMENTS OUTSTANDING AS OF 09/30/05 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (M) 3.8000 100,000.00 96,664.00 10.56 .00 
3.8000 100,000.00 96.66400000000 =3:;,33:6,..00 

GRAND TOTAL 3.5332 2977100000.00 2967881070.77 pO OAL 31 3, 3:9'9;7,,229..08 


36215 2955608691.08 99.69033900000 -294,703.04 


7 et Mae 


(SIRPT) 


INVSMT 

NO. 

40691 
40809 
40735 
40736 
40737 
40738 
40797 
40802 
40913 
40867 


A a 


SUBTOTAL 


40876 
40882 
40883 
40886 
40887 
40888 
40889 


A et a a de 


SUBTOTAL 


40896 
40728 
40799 
40897 
40819 
40830 
40788 
40898 
40914 
40915 
40916 
40917 
40890 
40877 


PPP PrP rrr PPP YpY 


SUBTOTAL 


A 40845 
A 40857 
A 40785 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


TREASURY NOTES 


T NOE (99.06) 
T NOE (99.06) 
T NOTE (99.55) 
T NOTE (99.55) 
TINOTE .(¢99°.5'5) 
T NOTE (99,5) 
(Inv Type) 


FNMA DISCOUNT 
FNMA DISCOUNT 


FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


FEDERAL NATL MTG ASSN DI 
FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 
FNMA DISCOUNT 


(Inv Type) 


NOTES 
NOTES 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


NOTES 
NOTES 


Cia Yet lO UNI 


M R 


912795VU2 
912795VxX6 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WB3 
912795WE7 


11 TREASURY BILLS 


912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828CM0 


12 TREASURY NOTES 


313589MNO0 
313589MP5 
313589MP5 
313589NU3 
313589PA5 
313589PA5 
313589PG2 
313589PK3 
313589PK3 
313589SD6 
313589SV6 
313589TK9 
313589WN9I 
313589YT4 


41 FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313385MN3 
FEDERAL HOME LOAN DISC N 313385MX1 
FEDERAL HOME LOAN DISC N 313385NC6 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


1001 
3626 
9908 
1001 
9911 
99712 
3625 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
3624 


100 
100 
100 


OF Ss 


DALY 


MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
10/06/05 05/04/05 
10/27/05 07/28/05 
11/25/05 05:/26/'05 
11:725/05 05/26/05 
11/25/05 05/26/05 
11/25705 05/26/05 
11/25/05 07/20/05 
11/25/05 07/22/05 
11/25/05 09/30/05 
12/15,/05:-09'/13:/05 
15. 3:23(C) 
06/30/06 09/22/05 
06/30/06 09/23/05 
06/30/06 09/23/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
4.80%(C) 
10/04/05 09/27/05 
10/05/05 05/20/05 
10/05/05 07/21/05 
11/03/05 09/27/05 
11/09/05 08/10/05 
11/09/05 08/11/05 
11/15/05 0:7/13:/05 
1718705" 09:427705 
11/18/05 09/30/05 
01/23/06 09/30/05 
02/08/06 09/30/05 
02/22/06 09/30/05 
05/08/06 09/26/05 
06/30/06 09/22/05 
18.37% (C) 
10/04/05 08/19/05 
10/13/05 08/29/05 
10/18/05 07/13/05 


448 7 


98.432 
98.432 
98.432 
98.432 
98.839 
98.835 
99.491 
99. 


99°8:0'3 
99.807 
99.807 
99.822 


99.931 
98.777 
99.280 
997-63:2 
99)..0:9'5 
99" 105 
98.799 
99.466 
99.505 
98.786 
98.581 
98.433 
D592 
365 Sia 


99% 516;2 
99.563 
99751505 


AN FRANCISCO 
ATID §=' 5.5. 4 = 
INVENTORY 
9/30/05 
CUPN TRDNG 
PURP RATE YIELD 
000 3.040 3.080 
000 3.280 3.307 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
000 3.085 3.134 
000 3.265 3.303 
000 3.330 3.369 
000 3.275 3.292 
000 3.440 3.471 
3.188 3.228 
000 2.750 3.840 
000 2.750 3.849 
000 2.750 3.849 
000 2.750 3.871 
000 2.750 3.871 
000 2.750 3.871 
000 2.750 3.903 
2.750 3.865 
000 3.540 3.542 
000 3.290) 3:32:29 
000 3.410 3.435 
000 3.580 3.593 
000, 3:..580- 3°..613 
000 3°580  ~3%.61:2 
000 3.460 3.502 
000 3.697 3.717 
000 3.640 3.658 
000 3.800 3.847 
000 3.900 3.956 
00027 °3.:890- 3.952 
000°) 32870" 31965 
000 3.880 4.001 
37622 3765.6 
000 3.430 3.445 
OOO! -3)5:00)  37-/5sh5 
000 3.320 3.350 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
43,000,000.00 


50,000,000.00 
10,000,000.00 

2,000,000.00 
10,000,000.00 
35,000,000.00 

5,000,000.00 
30,000,000.00 


50,000,000.00 
30,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
16,000,000.00 

2,000,000.00 


50,000,000.00 
40,000,000.00 
45,000,000.00 


10/04/05 


PAGE: al 
00:00:38 


BOOK VALUE 


49,345, 555:..56 
49,585,444.50 
49,215,896.00 
A497 215,896.00 
49, 215,896.00 
49,215,896.00 
14,825,866.67 
49,417,250.00 
AD} TAS) 20h. LS 
42,617,873 .33 


49,901,749.33 
9,980,706.52 
1,996, Lai. 310 
9 98257, LGige 2 
34,937,584.92 
4,991,083.56 
29), 939.470). 41 


49',965, 583.33 
29:,633), 150.00 
49,640,055.56 
29, 889),.616:5:67 
49), D7, S28: 
49,552,500.00 
39,519,444.44 
49,732,994.44 
AD) MOL Diet 8, 
49°,3:93;, 05:9:..56 
291, D4 2510;5,010 
49), 2U6 59022 
157, 6147, 7:20:..00 
Be SM a atshotse) 


49,780,861.11 
39,825,000.00 
44,597,450.00 
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(SIRPT) 


INVSMT 
NO. 


> DPD DDD DY 
> 
(=) 
ite} 
oO 
oO 


SUBTOTAL 


40732 
40729 
40781 
40821 
40808 
40810 
40803 
40822 
40892 
40905 
40912 
40920 
40879 
40878 


PPP PP PPP PrP YP PLP 


SUBTOTAL 


40823 
40901 
40828 
40824 
40849 
40853 
40804 
40825 
40906 
40907 
40881 


PPP PrP PP PP YY 


SUBTOTAL 


A 40895 


Cie Daye. Cy OSU NEL SY OF SAN FUR  A-N-€ 2. S-€ 0 
MR DANIEL DALY 41.5. = 5 5 4 = 4 4 8.7 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 9/30/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION CUSIP NO (TICKER) DATE PURP RATE YIELD PRICE 
FEDERAL HOME LOAN DISC N 313589NF6 100 10/21/05 09/27/05 000 3.650 3.659 99.757 
FEDERAL HOME LOAN DISC N 313385NR3 100 10/31/05 09/30/05 000 3.540 3.551 99.695 
FEDL HOME LOAN BK CONS D 313385NT9 100 11/02/05 08/11/05 000 3.540 3.569 99.184 
FEDERAL HOME LOAN DISC N 313385NV4 100 11/04/05 08/11/05 600 3.540 3.570 99.164 
FEDERAL HOME LOAN DISC N 313385NV4 100 11/04/05 09/27/05 000 3.620 3.634 99.618 
FEDERAL HOME LOAN DISC N 313385PX8 100 11/30/05 09/28/05 000 3.730 3.755 99.347 
FEDERAL HOME LOAN DISC N 313385QW9 100 12/23/05 09/26/05 000 3.750 3.785 99.083 
FEDERAL HOME LOAN DISC N 313385UR5 100 03/24/06 09/30/05 000 3.940 4.017 98.085 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 14.15%(C) 3.573. 3.597 99.350 
FMC DISCOUNT NOTES 313397MN8 100 10/04/05 05/23/05 000 3.170 3.208 98.820 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 05/20/05 000 3.230 3.274 98.645 
FMC DISCOUNT NOTES 31339 7NCi 100 10/18/05 07/11/05 000 3.390 3.422 99.068 
FMC DISCOUNT NOTES 313397NC1 100 10/18/05 08/10/05 000 3.500 3.524 99.329 
FMC DISCOUNT NOTES 313397NK3 100 10/25/05 07/27/05 000 3.500 3.531 99.125 
FMC DISCOUNT NOTES 313397NK3 100 10/25/05 07/28/05:° 000 3.500 3.531 99.135 
FMC DISCOUNT NOTES 313397NR8 100 10/31/05 07/22/05 000 3.490 3.525 99.021 
FMC DISCOUNT NOTES 313397PV7 100 11/28/05 08/10/05 000 3.610 3.650 98.897 
FMC DISCOUNT NOTES 313397RA1 100 12/27/05 09/26/05 000 3.750 3.786 99.042 
FMC DISCOUNT NOTES 313397RA1 100 12/27/05 09/28/05 000 3.800 3.836 99.050 
FMC DISCOUNT NOTES 313397TB7 100 02/14/06 09/29/05 000 3.870 3.928 98.517 
FMC DISCOUNT NOTES 313397UE9 100 03/13/06 09/30/05 000 3.940 4.012 98.205 
FMC DISCOUNT NOTES 313397UN9 2616 03/21/06 09/22/05 000 3.860 3.936 98.070 
FEDL HOME LN MTG CORP DI 313397XM8 3625 05/31/06 09/22705 000 3.870 3.977 97.302 
(Inv Type) 44 FMC DISCOUNT NOTES 12.98% (C) 3.589 3.631 98.863 
BOA CP 0660P0X40 100 10/04/05 08/10/05 000 3.560 3.579 99.456 
US BANK CP 91160AX56 100 10/05/05 09/27/05 000 3.740 3.743 99.917 
US BANK CP 91160AXB3 100 10/11/05 08/10/05 000 3.560 3.582 99.387 
BOA CP 0660P0XJ7 100 10/18/05 08/10/05 000 3.600 3.625 99.310 
UNION BANK CP 90485I3XJI7 100 10/18/05 08/19/05 000 3.570 3.591 99.405 
US BANK CP 91160AXJ6 100 10/18/05 08/24/05 000 3.570 3.590 99.455 
BOA CP 0660P0xXQ1 100 10/24/05 07/25/05 000 3.550 3.582 99.103 
BOA CP O660PO0YA5 100 11/10/05 08/10/05 000 3.660 3.695 99.065 
BOA CP 0660P0YUL 100 11/28/05 09/28/05! 000 3.830 3.855 99.351 
BOA CP O660POYW7 100 11/30/05 09/28/05 000 3.840 3.866 99.328 
BOA CP 0660P0222 100 12/02/05 09/22/05 000 3.820 3.849 99.247 
(Inv Type) 81 COMMERCIAL PAPER DISC 18.32%(C) 351665: = = 3/6882 °99).3168 
WFB CD 9497P23G0 HOO LO/7 17/05) 09/26/05 000) 3'22750— 35.750) 200000 


RUN: 
PAR VALUE 
SHARES 
50,000,000.00 
20,000,000.00 
34,000,000.00 


45,000,000.00 
50,000,000.00 
40,000,000.00 
25,000,000. 
22,000,000.00 


6,000,000.00 
50,000,000.00 
23,000,000.00 
25,000,000.00 
30,000,000.00 
10,000,000.00 


50,000,000.00 
50,000,000.00 
25,000,000.00 


50,000,000.00 
42,000,000.00 
15,000,000.00 


5,000,000.00 
7,000,000.00 
388,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
545,000,000.00 
30,000,000.00 


10/04/05 


PAGE: 2 
00:00:38 


BOOK VALUE 


49,878,333).33 
191-939; 033.33 
33,022, 903.533 
44,623,875.00 
49,808,944.44 
39,738,900.00 
24,770, 833:..33 
21,578,638 8:9 


57,-929),.2103:33:3 
49,322,597 .22 
22, 785,,582..50 
24,832,291.67 
29,737,500:00 
9,913 472.22 
49,510,430.56 
49,448,472.22 
24,760,416.67 
49,525,000.00 
4173°716:.9310'.,00 
14,730,766.67 
4,903,500.00 
6, 8425222250 


49,728; 055-56 
49,958,444.44 
49,693,444.44 
49,655,000.00 
49,702,500.00 
295 U2 p29 Od 
44,596,187.50 
497,53'2;,333).33 
49;,675., 513.89 
49,664,000.00 
49,623,305.56 


30,000,000.00 
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(SIRPT) 


INVSMT 
NO. 
40911 
40908 
40880 
40893 
40894 
40909 
40910 
40902 
40903 


PPP PrP YP YY 


SUBTOTAL 


A 40800 


SUBTOTAL 


DESCRIPTION 


DEUTSCHE BANK CD 
WFB CD 

WFB CD 

WFB CD 

CHASE JP CD 
CHASE JP CD 


(Inv Type) 


PUBLIC TIME DEPOSIT 


(Inv Type) 


Cys 
MR 


9497P24H7 
9497P24L8 
9497P23C9 
25153CSE6 
9497P23F2 
9497P24M6 
9497P24G69 
16144PDS3 
16144PDS3 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


Yor COs UNe ay O4E SAN Buk A Ne) tS €0 
DANIEL DAA hay 415 = 5.5 4-44 8 7 
INVESTMENT ENV ENT O RY 
INVESTMENTS OUTSTANDING AS OF 9/30/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 10/17/05 09/29/05 000 3.770 3.770 100.000 
100 10/18/05 09/28/05 000 3.770 3.770 100.000 
100 11/01/05 09/22/05 000 3.740 3.740 100.000 
100 11/01/05 09/26/05 000 3.770 3.770 100.000 
100 11/01/05 09/26/05 000 3.750 3.750 100.000 
100 11/02/05 09/28/05 000 3.770 3.770 100.000 
100 11/02/05 09/29/05 000 3.770 3.770 100.000 
100 11/04/05 09/27/05 000 3.760 3.760 100.000 
100 11/04/05 09/27/05 000 3.760 3.760 100.000 
16.07%(C) 3.761 3.761 100.000 
100 07/16/06 07/16/05 000 3.800 3.800 100.000 
00% (C) 3.800 3.800 100.000 
REPORT TOTALS SoS oSeo=—2——) =a 
ASSETS FIXED 3,533: 3.602 °99):.2:7:8 


RUN: 


PAR VALUE 
SHARES 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 


100,000.00 


PAGE: i} 


10/04/05 00:00: 


BOOK VALUE 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
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Gide TOYS © 1On Ue Na TY O.F SAN FRAN € I S.C O 
MR. DANIEL D A LY 4215 "5 5 4s 44 8) 7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 10/04/05 00:00:38 
INVESTMENTS OUTSTANDING AS OF 9/30/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40800 PUBLIC TIME DEPOSIT 100 07/16/06 07/16/05 000 3.800 3.800 100.000 100,000.00 100,000.00 


SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 3.800 3.800 100.000 100,000.00 100,000.00 
REPORT TOTALS === SSS === SS SS =) SS SS SS SSS SS SS, SS SS SSS SS 
ASSETS FIXED 3.800 3.800 100.000 100,000.00 100,000.00 


i. 7 


* ACTIVE TRANSACTIONS * 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO ; 


TREASURY BILLS 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
WFB CP 

TREASURY BILLS 

BOA CP 

BOA CP 

BOA CP 

FNMA DISCOUNT NOTES 
WFB CP 

WFB CP 

TREASURY BILLS 

FEDL HOME LOAN BK CONS 
WFB CD 

BOA CP 


BOA CP 


DEUTSCHE BK CP 


Gat PY /C20nU 


MR DANTIEL DALY 4145-5 5425448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 
SETTLEMENT DATE BASIS 
000100, 001001, 003624, 003625, 002616, 003626, 009908, 009911, 009912 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
1:9 40 09/29/05 09/29/05 MAT 3.000 -50,000,000.00 -49,383,333.33 
10/03/05 09/29/05 3.037 
19 43 09/20/05 09/20/05 MAT 3.150 -12,000,000.00 -11,861,400.00 
10/03/05 09/20/05 3 eB] 
19 87 09/14/05 09/14/05 MAT 3.130 -50,000,000.00 -49,473,986.11 
10/03/05 09/14/05 3 L63 
19 40 09/16/05 09/16/05 MAT 3.140 -50,000,000.00 -49,472,305.56 
10/03/05 09/16/05 3.8173 
19 87 09/14/05 09/14/05 MAT 3.140 -50,000,000.00 -49,481,027.78 
10/03/05 09/14/05 zs re! 
19 43 09/28/05 09/28/05 MAT 3.160 -21,000,000.00 -20,764,053.33 
10/03/05 09/28/05 3.196 
9 43 09/21/05 09/21/05 MAT 3.150 -20,000,000.00 -19,791,750.00 
10/03/05 09/21/05 3183 
19 43 09/28/05 09/28/05 MAT 3.160 -22,000,000.00 -21,756,680.00 
10/03/05 09/28/05 3.195 
19 41 09/06/05 09/06/05 MAT 3.320. =3:0,,000;,000..'00 =-2:9,:831,,233 .33 
10/03/05 09/06/05 3.339 
19 87 09/22/05 09/22/05 MAT 3.035 -27,000,000.00 -26, 833,833.75 
10/03/05 09/22/05 3.054 
1:9 40 09/12/05 09/12/05 MAT 3.410 -35,000,000.00 -34, 801,083.33 
10/03/05 09/12/05 3.429 
19 40 09/13/05 09/13/05 MAT 3.410 -40,000,000.00 -39,772,666.67 
10/03/05 09/13/05 3.429 
19 40 09/20/05 09/20/05 MAT 3.410 -40,000,000.00 -39,757,511.11 
10/03/05 09/20/05 3.431 
19 87 09/22/05 09/22/05 MAT 3.360 =5'0;,,00:0;,000..00 -49,:799,333:.33 
10/03/05 09/22/05 3.374 
19 41 09/21/05 09/21/05 MAT 3.490 -50,000,000.00 -49,796,416.67 
10/03/05 09/21/05 3.504 
19 41 09/20/05 09/20/05 MAT 3.490 -50,000,000.00 -49,801,263.89 
10/03/05 09/20/05 3.504 
a) 45 09/22/05 09/22/05 MAT 3.260 -30,000,000.00 -29,885,900.00 
10/03/05 09/22/05 37:22 
9 87 09/07/05 09/07/05 MAT 3.400 -25,000,000.00 -24,936,250.00 
10/03/05 09/07/05 3,409 
ake) 41 09/28/05 09/28/05 MAT 3.530 -30,000,000.00 -30,000,000.00 
10/03/05 09/28/05 319/310 
19 40 09/22/05 09/22/05 MAT 3.510 -50,000,000.00 -49,800,125.00 
10/03/05 09/22/05 3.524 
9 40 09/23/05 09/23/05 MAT 3.510 -50,000,000.00 -49,795,250.00 
10/03/05 09/23/05 3.524 
19 43 09/27/05 09/27/05 MAT 3.510 -35,000,000.00 -34,843,025.00 
10/03/05 09/27/05 3I5 DAS 


NT Y Om SAN 


FRANCISCO 


PAGE: 1 
RUN: 10/04/05 00:00:37 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET ) 


-616,666.67 
-138,600.00 
=5:26,,,013 .'89 
-527,694.44 
=5:183, 9722 2 
-235,946.67 
-208,250.00 
-243,320.00 
=1.6'8),°7'66:..67 
=1:66., 166.225 
=19'8;,-9:1.6:.1617 
=22:1, 333.33 
-242,488.89 
-200,666.67 
=203,583:..33 
=19:8,,.73'6. £1 
-114,100.00 
-63,750.00 
-141,200.00 
-199,875.00 
-204,750.00 


=1'5'6), 9i7/5)..010 


SETTLEMENT 
50,000,000.00 
12,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
21,000,000.00 
20,000,000.00 
22,000,000.00 
30,000,000.00 
27,000,000.00 
35,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
25,000,000.00 
30,141,200.00 
50,000,000.00 
50,000,000.00 


35,000,000. 
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* ACTIVE TRANSACTIONS * 


FUNDS: 


DESCRIPTION / POOL# 
MEMO 


DEUTSCHE BK CP 


WFB CD 


WFB CD 


FEDL HOME LOAN BK CONS 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


WFB CP 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
TREASURY BILLS 
FEDL HOME LOAN BK CONS 
TREASURY BILLS 
FEDERAL HOME LOAN DISC 
UNION BANK CD 
FEDERAL HOME LOAN DISC 


Cririprpyy couNn TY OF SAN ERAN ¢C LT S:¢.0 
M R DANIEL DALY 415-5 5 4- 4 4 8 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 
SETTLEMENT DATE BASIS 
000100, 001001, 003624, 003625, 002616, 003626, 009908, 009911, 009912 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 43 09/29/05 09/29/05 MAT 3.510 -35,000,000.00 -34,836,200.00 
10/03/05 09/29/05 Sr. 52a) 
169 41 09/26/05 09/26/05 MAT 3.500 -50,000,000.00 -50,000,000.00 
10/03/05 09/26/05 3.500 
19 41 09/27/05 09/27/05 MAT 3.500 -50,000,000.00 -50,000,000.00 
10/03/05 09/27/05 3:..5'010 
eS) 87 09/07/05 09/07/05 MAT 3.400 -25,000,000.00 -24,948,055.56 
10/03/05 09/07/05 3.407 
19 45 09/30/05 09/30/05 MAT 3.400 -50,000,000.00 -49,787,500.00 
10/03/05 09/30/05 3.415 
19 87 09/06/05 09/06/05 MAT 3.330 -16,000,000.00 -15,970,400.00 
10/03/05 09/06/05 3.336 
19 87 09/26/05 09/26/05 MAT 3.400 -26,000,000.00 -25,901,777.78 
10/03/05 09/26/05 3.413 
19 45 09/16/05 09/16/05 MAT 3.410 -50,000,000.00 -49, 867,388.89 
10/03/05 09/16/05 3.419 
1:9 87 09/20/05 09/20/05 MAT 3.400 -20,000,000.00 -19,939,555.56 
10/03/05 09/20/05 3.410 
19 41 09/26/05 09/26/05 MAT 3.480 -30,000,000.00 -29,889,800.00 
10/03/05 09/26/05 3.493 
19 40 09/26/05 09/26/05 MAT 3.440 -50,000,000.00 -49, 837,555.56 
10/03/05 09/26/05 3.451 
19 40 09/27/05 09/27/05 MAT 3.440 -50,000,000.00 -49, 832,777.78 
10/03/05 09/27/05 3.452 
19 40 09/28/05 09/28/05 MAT 3.440 -50,000,000.00 -49,828,000.00 
10/03/05 09/28/05 3545/2 
159 89 09/06/05 09/06/05 MAT 3... 3710- =5:0:,.00'07,:0.00%:00 =49),.9:.4'8;,5173:.:89 
10/03/05 09/06/05 3373 
19 89 09/23/05 09/23/05 MAT 3.465. = 10;,000;,.000:..00° =9,,973:,050-.0.0 
10/03/05 09/23/05 3.474 
19 40 09/22/05 09/07/05 SALE 3.305 -25,000,000.00 -24,944,916.67 
09/08/05 09/07/05 35,312 55,083.33 
19 40 09/26/05 09/26/05 MAT 3.410 -50,000,000.00 -49, 867,388.89 
10/03/05 09/26/05 3.419 
ak) 40 09/22/05 09/08/05 SALE 3.335 -50,000,000.00 -49,893,465.28 
10/03/05 09/08/05 3.342 106,534.72 
19 40 09/23/05 09/23/05 MAT 3:.400° -10,000,.000.00° =9;97:7,,3335 33 
10/03/05 09/23/05 3.408 
19 46 09/30/05 09/30/05 MAT 3.490 -50,000,000.00 -50,000,000.00 
10/03/05 09/30/05 3.490 
19 40 09/30/05 09/06/05 PURC 3.480 50,000,000.00 49,884,000.00 
09/08/05 09/06/05 3.488 -116,000.00 
40 09/30/05 MAT 3.480 -50,000,000.00 -49,884,000.00 
10/03/05 09/30/05 3.488 


PAGE: 2 
RUN: 10/04/05 00:00:37 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET ) 


-163,800.00 
-204,166.67 
-209,027.78 
-51,944.44 
=212 73:0.0'..00 
-29,600.00 
-98,222.22 
=13 2; Ona a: 
-60,444.44 
-110,200.00 
-162,444.44 
=UGte 2225 2:2 
-172,000.00 
-51,486.11 
=2:6:,,9'5'0;.-0'0 
=2:0', 65:6:.25 
= 13:25, 61nd: 
= 41), -6.8:7'..50 
-22,666.67 


=t5 57, al do) 


-116,000.00 


SETTLEMENT 
35,000,000.00 
50,204,166.67 
507.209), 027. 78 
25,000,000.00 
50,000,000.00 
16,000,000.00 
26,000,000.00 
50,000,000.00 
20,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 

=1.5'6..2:5 
24%, 9165), 129A 
50,000,000.00 

-875.00 
49°, 936, 027.78 
10,000,000.00 
DOF, diy alee. ei 


-49,884,000.00 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN 


DISC 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN 


TREASURY BILLS 


DISC 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDL HOME LOAN BK 


FEDERAL HOME LOAN 


DISC 


DISC 


CONS 


DISC 


Grist Y¥ 7 Cr OU Ne DY OPER SAN FRANCIS CoO 


DANIEL DeA Dh. XY 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 
SETTLEMENT DATE BASIS 


001001, 003624, 003625, 002616, 003626, 009908, 


MR 
000100, 
BANK BROK 
CASH DATE 

19 40 

40 

19 87 

87 
19 87 
87 
19 87 
87 
19 43 
19 87 
87 
19 87 
87 
19 87 
87 
19 47 
47 
19 87 
87 
19 87 
87 
if9 87 


MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 


09/30/05 09/06/05 PURC 3.480 40,000,000.00 


09/08/05 09/06/05 3.488 

09/30/05 MAT 3.480 -40,000,000.00 
10/03/05 09/30/05 3.488 
09/30/05 09/07/05 PURC 3.470 50,000,000.00 
09/08/05 09/07/05 3.478 

09/30/05 MAT 3.470 -50,000,000.00 
10/03/05 09/30/05 3.478 
09/21/05 09/08/05 PURC 3.350 20,000,000.00 
09/08/05 09/08/05 3.354 

09/21/05 MAT 3.350 -20,000,000.00 
10/03/05 09/21/05 3.354 
09/30/05 09/08/05 PURC 3.470 50,000,000.00 
09/08/05 09/08/05 3247 

09/30/05 MAT 3.470 -50,000,000.00 
10/03/05 09/30/05 S407 
12/15/05 09/13/05 PURC 3.440 43,000,000.00 
09/15/05 09/13/05 3.471 
09/27/05 09/14/05 PURC 3.400 50,000,000.00 
09/15/05 09/14/05 3.404 

09/27/05 MAT 3.400 -50,000,000.00 
10/03/05 09/27/05 3.404 
09/28/05 09/14/05 PURC 3.400 50,000,000.00 
09/15/05 09/14/05 3.405 

09/28/05 MAT 3.400 -50,000,000.00 
10/03/05 09/28/05 3.405 
09/26/05 09/16/05 PURC 3.400 50,000,000.00 
09/15/05 09/16/05 3.403 

09/26/05 MAT 3.400 -50,000,000.00 
10/03/05 09/26/05 3.403 
09/23/05 09/16/05 PURC 3.480 50,000,000.00 
09/15/05 09/16/05 3.482 

09/23/05 MAT 3.480 -50,000,000.00 
10/03/05 09/23/05 3.482 
09/27/05 09/20/05 PURC 3.580 50,000,000.00 
09/19/05 09/20/05 377082 

09/27/05 MAT 3.580 -50,000,000.00 
10/03/05 09/27/05 Site) 
09/28/05 09/20/05 PURC 3.580 45,000,000.00 
09/19/05 09/20/05 35183 

09/28/05 MAT 3.580 -45,000,000.00 
10/03/05 09/28/05 3), 583 
09/27/05 09/21/05 PURC 3.590 50,000,000.00 
09/20/05 09/21/05 3) .1519)2 


415-554-4487 


009911, 009912 


BOOK VALUE 
PREM / (DISC) 


39,907,200.00 
-92,800.00 
-39,907,200.00 


49,889,152.78 
-110,847.22 
-49,889,152.78 


19,975,805.56 
-24,194.44 
=1:9;,.9'757:305 «56 


49,893,972.22 
-106,027.78 
-49,893,972.22 


42,6177 87/3:.33 
-382,126.67 
49,938,611.11 
-61,388.89 
-49,938;-611...11. 


49,933,888.89 
=66, 127 24 
-49, 933,888.89 


497, 99257 077 «18 
SA 222 222 
sat he Frits Loy Aira far ad ad Ao) 


49,966,166.67 
=337 83333 
-49,966,166.67 


49,965,194.44 
-34,805.56 
-49,965,194.44 


44,964,200.00 
-35,800.00 
-44,964,200.00 


49,970,083. 33 
2/95, 9 6y Gi, 


PAGE: 3 


RUN: 10/04/05 00:00:37 


(INTEREST) 
AMORT/ (ACCRET) 


-92,800.00 


-110, 847.22 


-24,194.44 


-106,027.78 


=61,,388.89 


=66, 171.21 


=A F222 522 


=337,833.33 


-34,805.56 


-35,800.00 


(GAIN) /LOSS 
SETTLEMENT 


=3,9:79'07 7.200 7010 
40,000,000.00 
=49°,8897,152 278 
50,000,000.00 
=1.9'9:79.,805:. 5:6 
20,000,000.00 
-49,893,972.22 
50,000,000.00 
=422)7 6175873433 
-49°,.93'8;, 621 221 
50,000,000.00 
-49,933,888.89 
50,000,000.00 
=497, DO 2 Fol TT as 
50,000,000.00 
—49', 9661266 67, 
50,000,000.00 
=49 7/9657 194 744 
50,000,000.00 
-44,964,200.00 
45,000,000.00 


—4)9),, 937/0,,-0'83 533 
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* ACTIVE TRANSACTIONS * 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL HOME LOAN DISC 


FEDL HOME LOAN BK CONS 


TREASURY NOTES 

FNMA DISCOUNT NOTES 
FEDL HOME LN MTG CORP 
FMC DISCOUNT NOTES 
WFB CD 

BOA CP 

T NOE (99.06) 

T NOE (99.06) 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


TS NOTE ((9'9:55:5:) 

TES NODE. ((9'9%./5:52) 

TONOTE (99°55) 

T NOTE (99.5) 

FNMA DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


Cr YY 4 -C On0 NL Y OF SAN FRANCISCO 


c 
MR 
000100, 
BANK BROK 
CASH DATE 
19 87 
19 87 
87 
19 40 
19 87 
1:9) 43 
19 45 
19 41 
19 40 
AKG 40 
19 40 
1:9 87 
87 
19 87 
87 
Ar) 40 
tS 40 
19 40 
19 40 
EW) 87 
19 40 
9 87 


DAN TBA DALY 415-554-4487 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
09/01/05 TO 09/30/05 RUN: 10/04/05 00:00:37 
SETTLEMENT DATE BASIS 


001001, 003624, 003625, 002616, 003626, 009908, 009911, 009912 


MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

09/27/05 09/27/05 MAT 3.590 -50,000,000.00 -49,970,083. 33 -29,916.67 

10/03/05 09/27/05 3.592 50,000,000.00 

09/28/05 09/21/05 PURC 3.590 20,000,000.00 19,986,038.89 

09/20/05 09/21/05 312593 37, 9615 aL =19 7 986,038.89 
09/28/05 MAT 3.590 -20,000,000.00 -19,986,038.89 =13,, 961.42 

10/03/05 09/28/05 3'.15 93 20,000,000.00 

06/30/06 09/22/05 PURC 2.750 50,000,000.00 49,901,749. 33 

09/23/05 09/22/05 3.840 =98,250.67 =49,901,749.33 

06/30/06 09/22/05 PURC 3.880 2,000,000.00 tt, 939,428:.89 

09/23/05 09/22/05 4.001 =60,5721.11 =1 939,428.89 

05/31/06 09/22/05 PURC 3.870 7,000,000.00 6,811,122.50 

09/23/05 09/22/05 3977 -188,877.50 =6, 811,122.50 

03/21/06 09/22/05 PURC 3.860 5,000,000.00 4,903,500.00 

09/23/05 09/22/05 3.936 -96,500.00 -4,903,500.00 

11/01/05 09/22/05 PURC 3.740 50,000,000.00 50,000,000.00 

09/23/05 09/22/05 3.740 -50,000,000.00 

12/02/05 09/22/05 PURC 3.820 50,000,000.00 49,623,305.56 

09/23/05 09/22/05 3.849 -376,694.44 =49,623,305.56 

06/30/06 09/23/05 PURC 2.750 10,000,000.00 9,980,706.52 

09/23/05 09/23/05 3.849 -19,293.48 =9),980,, 106.52 

06/30/06 09/23/05 PURC 2.750 2,000,000.00 1,996,141.30 

09/23/05 09/23/05 3.849 =3:;;858 . 7/0 =1 996, 141...3:0 

09/26/05 09/23/05 PURC 3.580 50,000,000.00 49,985,083.33 

09/23/05 09/23/05 3.581 -14,916.67 =49,,985., 083.33 
09/26/05 MAT 3.580 -50,000,000.00 -49,985,083.33 =14, 916.67 

10/03/05 09/26/05 3.582 50,000,000.00 

09/26/05 09/23/05 PURC 3.580 50,000,000.00 49,985,083.33 

09/23/05 09/23/05 35:81 -14,916.67 =4:9),,9'85%7,0:83..33 
09/26/05 MAT 3.580 -50,000,000.00 -49,985,083.33 =1.4:, 91 6'..6:7 

10/03/05 09/26/05 3). 518 1: 50,000,000.00 

06/30/06 09/26/05 PURC 2.750 10,000,000.00 9), 982), 467.12 

09/26/05 09/26/05 3.871 =1:77,,83:2..88 =p TOD Olan ee 

06/30/06 09/26/05 PURC 2.750 35,000,000.00 34,937,584.92 

09/26/05 09/26/05 37.872 -62,415.08 =3'4 937-5845 92 

06/30/06 09/26/05 PURC 2.750 5,000,000.00 4,991,083.56 

09/26/05 09/26/05 3.872 -8,916.44 =4),, 99-083. 5'6 

06/30/06 09/26/05 PURC 2.750 30,000,000.00 29,939,470.11 

09/26/05 09/26/05 35903) =6077:52:9)..89. = 219) 9319 47/0) ade! 

05/08/06 09/26/05 PURC 3.870 16,000,000.00 15,614,720.00 

09/26/05 09/26/05 3.965 -385,280.00 -15,614,720.00 

12/23/05 09/26/05 PURC 3.750 25,000,000.00 24,770, 833.33 

09/26/05 09/26/05 3.785 = 22:9) 16.6:- 617: =24, TO 833535. 


12/27/05 09/26/05 PURC 3.750 25,000,000.00 24,760,416.67 
09/26/05 09/26/05 3.786 = 2398 S8moS -24,760,416.67 
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* ACTIVE TRANSACTIONS * 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO 


DEUTSCHE BANK CD 


WFB CD 


WFB CD 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


US BANK CP 


CHASE JP CD 


CHASE JP CD 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


BOA CP 


BOA CP 


WFB CD 


WFB CD 


WFB CD 


WFB CD 


FMC DISCOUNT NOTES 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


Gri TY 7/— Ce) OF ULN. Ty OOF SAN 


FRANCISCO 


009911, 


BOOK VALUE 
PREM / (DISC) 


50,000,000.00 
50,000,000.00 
30,000,000.00 


49,965,583.33 
-34,416.67 
29,889,616.67 
=11:0',.3:'383...33 
49,732,994.44 
-267,005.56 
49,878, 333:..33 
-121,666.67 
49,808,944.44 
=191,,055:.56 
49,958,444.44 
=41 755512916 
45,000,000.00 


50,000,000.00 


39,738,900.00 
-261,100.00 
49,525,000.00 
-475,000.00 
497,673: 751.3489 
-324,486.11 
49,664,000.00 
-336,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
41,376,930.00 

-623,070.00 


AO VAS p20 lal S 
= 20422 122 


MR DANIEL DAL Y 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 
SETTLEMENT DATE BASIS 
000100, 001001, 003624, 003625, 002616, 003626, 009908, 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
19 43 11/01/05 09/26/05 PURC 3.770 50,000,000.00 
09/26/05 09/26/05 aT A) 
19 41 11/01/05 09/26/05 PURC 3.750 50,000,000.00 
09/26/05 09/26/05 3...75:0 
19 41 10/17/05 09/26/05 PURC 3.750 30,000,000.00 
09/26/05 09/26/05 3.750 
19 87 10/04/05 09/27/05 PURC 3.540 50,000,000.00 
09/28/05 09/27/05 3.542 
19 87 11/03/05 09/27/05 PURC 3.580 30,000,000.00 
09/28/05 09/27/05 3.593 
19 45 11/18/05 09/27/05 PURC 3.697 50,000,000.00 
09/28/05 09/27/05 ree a Ge 
19 87 10/21/05 09/27/05 PURC 3.650 50,000,000.00 
09/28/05 09/27/05 3.659 
19 40 11/04/05 09/27/05 PURC 3.620 50,000,000.00 
09/28/05 09/27/05 3.634 
59 44 10/05/05 09/27/05 PURC 3.740 50,000,000.00 
09/28/05 09/27/05 3.743 
1:9 76 11/04/05 09/27/05 PURC 3.760 45,000,000.00 
09/28/05 09/27/05 3.760 
169 76 11/04/05 09/27/05 PURC 3.760 50,000,000.00 
09/28/05 09/27/05 35760 
1s 40 11/30/05 09/28/05 PURC 3.730 40,000,000.00 
09/28/05 09/28/05 36099 
19 40 12/27/05 09/28/05 PURC 3.800 50,000,000.00 
09/28/05 09/28/05 3:..83'6 
19 40 11/28/05 09/28/05 PURC 3.830 50,000,000.00 
09/28/05 09/28/05 3°..855 
19 40 11/30/05 09/28/05 PURC 3.840 50,000,000.00 
09/28/05 09/28/05 3.866 
19 41 10/18/05 09/28/05 PURC 3.770 50,000,000.00° 
09/28/05 09/28/05 35110 
19 41 11/02/05 09/28/05 PURC 3.770 50,000,000.00 
09/28/05 09/28/05 3571.0 
9 41 11/02/05 09/29/05 PURC 3.770 50,000,000.00 
09/28/05 09/29/05 sat f/K0) 
19 41 10/17/05 09/29/05 PURC- 3:.77.0'— 5'0',,0:0:0),:00:0)., 010 
09/28/05 09/29/05 Be 7SHO 
159 40 02/14/06 09/29/05 PURC 3.870 42,000,000.00 
09/29/05 09/29/05 3.928 
19 40 11/25/05 09/30/05 PURC 3.275 50,000,000.00 
09/29/05 09/30/05 Sr 22 
UG) 89 11/18/05 09/30/05 PURC 3.640 50,000,000.00 


09/29/05 09/30/05 


MAC ots 
MNT UAC BOD 


10/04/05 
009912 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 
00:00 


5 


Rae 


(GAIN) /LOSS 


SETTLEMENT 
-50,000,000.00 
-50,000,000.00 
-30,000,000.00 
-49,965,583.33 
-29,889,616.67 
-49,732,994.44 
=49) 818,333 633 
-49,808,944.44 
-49,958,444.44 
-45,000,000.00 
-50,000,000.00 
=3'9;,.13:8:,:9'010'.010 
-49,525,000.00 
=49,675:,513...89 
-49,664,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
=41,.3116;, 93:0)..010 
AO Va 2d dt ie 
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* ACTIVE TRANSACTIONS * 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO 


FNMA DISCOUNT NOTES 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 


Gl DY 7 CO U Nf Y OF SAN FRANCIS 
M R DANTIEL DeATL¥ 4°1.5 = 5 5:4 -= 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 
SETTLEMENT DATE BASIS 
000100, 001001, 003624, 003625, 002616, 003626, 009908 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
19 87 01/23/06 09/30/05 PURC 3.800 50,000,000.00 
09/29/05 09/30/05 3.847 
19 43 02/08/06 09/30/05 PURC 3.900 30,000,000.00 
09/29/05 09/30/05 3). 9156 
19 40 02/22/06 09/30/05 PURC 3.890 50,000,000.00 
09/29/05 09/30/05 35: 95:2 
19 89 10/31/05 09/30/05 PURC 3.540 20,000,000.00 
09/29/05 09/30/05 3.251 
189 40 03/24/06 09/30/05 PURC 3.940 22,000,000.00 
09/29/05 09/30/05 4.017 
19 43 03/13/06 09/30/05 PURC 3.940 15,000,000.00 
09/29/05 09/30/05 4.012 


I, 
4487 
, O099T1, 009972 
BOOK VALUE 
PREM / (DISC) 


49,393,055.56 
-606,944.44 
29;,5747250...00 
-425,750.00 
AI216 597 222 
-783,402.78 
19,939,033). 33 
-60,966.67 
21,578,638 .89 
-421,361,.11 
14,730,766.67 
=2:6:9',.233'.33 


PAGE: 6 
RUN: 10/04/05 00:00:37 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET ) 


SETTLEMENT 
= 4:97-3:93 705556 
-29,574,250.00 
-49,216,597.22 
= 19), 93:9: 03'3)5.3'3 
=217-5.1'8;,.63:8:.:89 


=14).73:055 1:6:635. 67 


A 


_ 


Cel Y¥/ CyOuUy NARS OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-4468 7 
* ACTIVE TRANSACTIONS *. DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
09/01/05 TO 09/30/05 RUN: 10/04/05 00:00:37 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 3.684 2264000000.00 2255111519.24 -8,888,480.76 =2 2552 0:15.1'9),:2:4 
( 59)) 
SALE 3.332 -75,000,000.00 -74,838,381.95 161 ,618:..0'5 -62,343.75 =1,031,25° (74,9015, 756...95 
( 2) 
MAT 3.423 -2164000000.00 -~2156240983.76 -8,468,521.80 2156950489. 32 


* ACTIVE TRANSACTIONS * 


DESCRIPTION / POOL# 
MEMO 


INV # 
USER 


40800 PUBLIC TIME DEPOSIT 
amy 


Ci wY 7 COU No Y OF SAN POR VAC N @€-£ Ss 


MR DANIEL DAL ¥ 4°10 5 = 5.5, 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 


SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 


3.800 
3.800 


neo) 07/16/06 09/30/05 INTR 
09/30/05 10/03/05 09/30/05 


C.0 
4487 


BOOK VALUE 
PREM / (DISC) 


PAGE: 8 
RUN: 10/04/05 00:00:37 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


802.22 


Cleat Yor? (EC OsU aN “Y OF SAN ER A N°:¢ Is ¢ 0 
MR. DANIEL DALY Avid Deb. ba x a ALB 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/05 TO 09/30/05 

REPORT GRAND TOTALS 


* ACTIVE TRANSACTIONS * PAGE: 9 
RUN: 10/04/05 00:00:37 


ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
INTR 3.800 


cITY AND COUNTY OF SAN FRANCISCO 


November 3, 2005 


The Honorable Gavin Newsom 
Mayor of San Francisco 


City Hall, Room 200 


1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 


City Hall, Room 244 


1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to October 31, 2005: 


3 Pooled 
Interest Received $32,980,231 
Total Net Earnings $33,352,324 
Earned Income Yield 3.446% 
Average Age of Portfolio 29 Days 


All 
$32,980,231 
$33,987,754 

3.453% 
40 Days 


Total cost of the securities on hand October 31, 2005 was $3,051,793,037 with a market value of 
$3,062,205,714 plus fixed assets accrued interests of $3,255,176. The earned income yield for the month of 
October 2005 is 3.745%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of October 31, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


‘Very truly yours, 


_ aaa 


José Cisneros 
| Treasurer 


Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett P| 


(415) 554-4478 


DNOACLINENTS DNEPT 
DOCGUMEN io DEF I. 


NIA\/ . 7005 
iwU Y LY CUUS 


SAN FRANCISCO 
PUBLIC LIBRARY 


ace, San Francisco, CA. 94102 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
December 5, 2005 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


_ This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to November 30, 2005: 


Pooled All 
Interest Received $46,118,130 $46,129,543 
Total Net Earnings $42,613,365 $43,756,545 
Earned Income Yield 3.543% 3.551% 
Average Age of Portfolio 53 Days 61 Days 


Total cost of the securities on hand November 30, 2005 was $3,109,173,110 with a market value of 
$3,118,605,732 plus fixed assets accrued interests of $2,551,701. The earned income yield for the month of 
November 2005 is 3.941%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of November 30, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 

sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer ner = NS 


Enc. 

Cc; Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 


MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
_ January 5, 2006 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
_ Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
_ 1Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
_ San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


_ Ladies and Gentlemen: 


: This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to December 31, 2005: 


Pooled All 
Interest Received $51,076,381 $52,124,126 
Total Net Earnings $53,661,881 $55,329,977 
Earned Income Yield 3.660% 3.666% 
Average Age of Portfolio 51 Days 57 Days 


_ Total cost of the securities on hand December 31, 2005 was $3,288,712,132 with a market value of 


$3,304,237,810 plus fixed assets accrued interests of $1,715,215. The earned income yield for the month of 
December 2005 is 4.178%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of December 31, 2005. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 
—————S DOCUMENTS DEPT. 
isneros eae eee 
IAN 1 @ 2006 
Treasurer JAN 16 200 


SAN FRANCISCO 

Enc. PUBLIC LIBRARY 
cc: Harvey Rose, Budget Analyst (w/Enc.) 

Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 

Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 

CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


T 


Yo/ (C02 U NET ey 
DANIEL D 


PIOSR TA Os iae t ZO 


ASSETS 

5,993,119.43 
11,572,846.61 

3 261, 25:01) 7 Sr7<9 2 
4.178 

3: ,-2:818n SLAY cS ..82 
3,289,306 758.2:6:528 
4.232 


516.18 


57218 
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ALL FUNDS 
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Sot «Ach 2 iSet=i Cs 
12/01/05 THROUGH 12/31/05 


ASSETS 
ss 1,462.78 
585 56 
200,000.00 
3,447 
200,000.00 
200,000.00 
3.447 


25 5:0 


251750 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: i 
01/03/06 09:27:34 
TOTAL 


5, 99 .4,, 582,20 

LA DUS 7 43-2244) 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Cc Lt ¥ 
R D 


; COU NT 
ANTIEL 


P-OcR, Ter OL £ 0 


ASSETS 

-52,121,727.21 
55,327,567.96 
2,993,926,866.17 
3.666 

3), 208i, 512, 13..82 
3,289,306,826.28 
42232 
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ALL FUNDS 


LIABILITIES 


.000 


000 


ANC rE SiC 
5 5 4 4 4 


STAT«1S Tf 1:¢'s 
7/01/05 THROUGH 12/31/05 


ASSETS 
7 2,398.33 
2,408.89 
132,608.70 
3.603 
200,000.00 
200,000.00 
3.447 


2'54:..5:0 


25 1. 5:0 


TIME DEPOSITS 


RUN: 


LIABILITIES 


N/A 


PAGE: 1 
01/04/06 00:00:08 
TOTAL 


52,124,125.54 
55,329,976.85 
2,994,059,474.87 
3.666 
3,208, 712), 13L.82 
3,289,506, 826.28 
4.232 

N/A 
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3.666 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Cart Y 
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PLO RST FO ale 


FUND: 


ASSETS 

51,073, 982.64 
53,659,472.34 
2,908,043,366.32 
3.660 

37 129,106,478 85 
3,129,456,513 .81 
4.251 
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STAT IS T Cs 
7/01/05 THROUGH 12/31/05 


POOLED FUNDS 


ASSETS 
- as 2,398.33 
2,408.89 
132,608.70 
3.3603 
200,000.00 
200,000.00 
3.447 


251.50 


251250 


TIME DEPOSITS 


RUN: 


LIABILITIES 
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01/04/06 00:00:07 
TOTAL 


51,076, 3:80.97 
537, 661, 8817.23 
2,908,457 5, 9:575502 
3.660 

35,1 2:953:06,, G/B -.8io 
37129 656,513 2:00 
A258 

N/A 

N/A 


3.660 
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SUMMARY DESCRIPTION 


ClTY / eC oO UIN DT Y OF SAN FRANCISCO 
MR. DANIEL DrAV LEY 415-554-4487 
INVESTMENT INV EN? OR ¥ 
INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK 
RATE YIELD PRICE 


11 TREASURY BILLS 4.18%(C) 4.133 4.200 * 981.87 
12 TREASURY NOTES 8.95%(C) 2-495 4.037 -99:20'70 
41 FNMA DISCOUNT NOTES 19: S496) 4.094 4.138 98.922 
43 FEDERAL HOME LOAN DISC NOTES 15.89% (€) 4.147 4.189 98.986 
44 FMC DISCOUNT NOTES 18.14%(C) A2132°- 4.170 99.092 
81 COMMERCIAL PAPER DISC 23.61% (€) 4.02132 “4.267 99.277 
91 NEGOTIABLE C.D.'S 9.88%(C) 4.170 4.170 100.000 
1010 PUBLIC TIME DEPOSIT ~ 01% (C) 3.400 3.400 100.000 


REPORT TOTALS a ee 
ASSETS FIXED 4.008 4.180 9:9). LV 


RUN: 


PAR VALUE 
SHARES 


140,000,000.00 
297,000,000.00 
643,000,000.00 
528,000,000.00 
602,000,000.00 
783,000,000.00 
325,000,000.00 


200,000.00 


PAGE: Al 
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BOOK VALUE 


137 4461 ;:830'97 
294,236,834.45 
63:°6,,,070;, 827.77 
522,648,167 .21 
5967/5355, 285 369 
716, 559,286.13. 
325,000,000.00 
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INVEST 
NUMBER 


SUBTOTAL 


40921 T 
40922 T 
41041 T 
41044 T 
40876 
40882 T 
40883 T 
40886 T 
40887 T 
40888 T 
40889 T 


40980 T 


SUBTOTAL 


TREASURY 


LO ed aes 4 
MR 


DESCRIPTION 
PURCHASE MATURITY DATE 


TREASURY BILLS 


12/16/05 05/11/06 


TREASURY BILLS 


12/20/05 05/11/06 


TREASURY BILLS 


1:2:/20/05° 05:/ 14/06 


BILLS 


12/21/05 06/15/06 


TREASURY BILLS 


12/23/05 06/15/06 


TREASURY BILLS 


12/23/05 06/15/06 


(Inv Type) 11 TREASURY BILLS 
NOTE (98.25) 

10/04/05 05/15/06 

NOTE (98.25) 

10/04/05 05/15/06 

NOTE (99.03) 

12/14/05 05/15/06 

NOTE (99.4) 

12/15/05 05/15/06 


TREASURY NOTES 


09/22/05 06/30/06 


NOE (99.06) 
09/23/05 06/30/06 
NOE (99.06) 
09/23/05 06/30/06 
NOTE (99.55) 
09/26/05 06/30/06 
NOTE (99.55) 
09/26/05 06/30/06 
NOTE: (995555) 
09/26/05 06/30/06 
NOTE (99.5) 
09/26/05 06/30/06 
NOTE (98.205) 
11/14/05 06/30/07 
(Inv Type) 12 TREASURY NOTES 


40965 FNMA DISCOUNT NOTES 
11/04/05 01/03/06 


Net YX OF 
DALY 


7 CrO°U 
DAN LE G 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 

BROK SAFE 
912795XB2 19 100 
87 000 
912795XB2 kg 100 
43 000 
912795XB2 ic9 100 
43 000 
912795XG1 aS) 100 
40 000 
912795XG1 1:9 100 
40 000 
912795XG1 19 100 
40 000 

4.17% (M) 
912828AY6 19 100 
40 000 
912828AY6 19 1001 
40 000 
912828AY6 1°9 100 
43 000 
91282 8AY6 9 100 
40 000 
912828CM0 19 1001 
40 000 
912828CM0 1:9 3626 
40 000 
912828CM0 19 9908 
40 000 
912828CM0 19 1001 
40 000 
912828CM0 Kg 9911 
40 000 
912828CM0 ue) 9912 
40 000 
912828CM0 9 3625 
40 000 
912828DY3 1:9 100 
40 000 

8.91% (M) 
313589RH8 19 100 
40 000 


FUND CPN RATE 


YIM TR 


4.0900 
4.1571 
4.1900 
4.2776 
4.1850 


2.0000 
4.2037 
2.7500 
3.8398 
2.7500 
3.8489 
2.7500 
3.8489 
2.7500 
3.8720 
2.7500 
SB Ae 
2.01 2:00 
3 8714 
2.7500 


4.0372 


PR AN C.r S.C 0 
15-55 4-+448 7 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 


25,000,000.00 
24,585,826.39 
25,000,000.00 
24,596,680.56 
25,000,000.00 
24,596,680.56 
10,000,000.00 
97.7 957.055.25'6 
25,000,000.00 
24,494,312.50 
30,000,000.00 
29,393 ,175:..00 


140,000,000.00 
137,462 ,830.57 
50,000,000.00 
49,388,671.88 


5,000,000.00 
4,938,867.19 
25,000,000.00 


24,809,586.50 
50,000,000.00 
49,629,747.93 
50,000,000.00 
49,587,890.63 
10,000,000.00 
9, DRT GAB. 50 
2,000,000.00 
1, 983,437.50 
10,000,000.00 
9, 916, 406.25 
35,000,000.00 
34,707,421.88 
5,000,000.00 
A958, 203 13 
30,000,000.00 
295,742; L8H 5.0 
25,000,000.00 
24,657 ,226..56 
297,000,000.00 


294,236, 834.45 


50,000,000. 
49,665,833. 


24,643,368.32 
98.57347328244 
24,643,368.32 
98.57347328244 
24,643,368.32 
98.57347328244 

9), 8.13%, 6.29! 352: 
98.13629518072 
24,534,073.80 
98.13629518072 
29,440,888.55 
98.13629518072 
37 4 718;7.696..83 
98.37049800000 


49 75:78;.1225200 
99.15625000000 
47.957 7822.50 
99.15625000000 
24,789,062.50 
99.15625000000 
49) 75787 125200 
99.15625000000 
49,609,375.00 
99.21875000000 
97-9217 875. 0:0 
99.21875000000 
1;,.984,,3:75.00 
99.21875000000 
9, 922,875.00 
99.21875000000 
347 1267916 2.590 
99.21875000000 
4,960: 93:7 «5.0 
99.21875000000 
295.165 7,625..00 
99.21875000000 
24,718,750.00 
98.87500000000 
294,912,500.00 
99.16245800000 


497 O99 22% 22 
99.99944444444 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
45,388.89 
SUNGARD 
34,083.33 
SUNGARD 
34,083.33 
SUNGARD 
12,802.78 
SUNGARD 
26,156.25 
SUNGARD 
31,387.50 
SUNGARD 


12.9%. 834225 
SUNGARD 
125983343 
SUNGARD 
64, 9275243 
SUNGARD 
129 ;83'4..26 
SUNGARD 

37 7-93..34 
SUNGARD 
T59:5-67 
SUNGARD 
VSae:-93 
SUNGARD 

7d 9567 
SUNGARD 


2,658. 84. 


SUNGARD 

3:79.83 
SUNGARD 
27 217 9k 04: 
SUNGARD 
2.9 9103..45 
SUNGARD 


3237027 ail8 
SUNGARD 


01/04/06 


PAGE: 1 
00:00:32 


UNREALIZED GAIN 
UNREALIZED LOSS 


an 12,153.04 
12,604.43 
12,604.43 

5,672.28 


13,605.05 


16,326 05 


189,453.12 
18,945.32 
197,534.25 
31,250.00 
21,484.37 

4,687.50 

93:7.50 
5,468.75 
£97 La0 262 
2,134 3a 
235,43:7 250 


61,523.44 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 


Cri fy 7 COUN Py 
MR DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
41061 FNMA DISCOUNT NOTES 313589RK1 1'9 
12/21/05 01/05/06 40 
40971 FNMA DISCOUNT NOTES 313589RQ8 9) 
11/09/05 01/10/06 87 
41017 FNMA DISCOUNT NOTES 313589SA2 19 
11/28/05 01/20/06 87 
40915 FNMA DISCOUNT NOTES 313589SD6 19 
09/30/05 01/23/06 87 
40916 FEDERAL NATL MTG ASSN DISC N 313589SV6 19 
09/30/05 02/08/06 43 
40986 FEDERAL NATL MTG ASSN DISC N 313589SV6 ag 
11/15/05 02/08/06 45 
40999 FNMA DISCOUNT NOTES 313589TC7 19 
11/18/05 02/15/06 40 
41000 FNMA DISCOUNT NOTES 313 589TC7 19 
11/18/05 02/15/06 45 
40917 FEDERAL NATL MTG ASSN DISC N 313589TK9 19 
09/30/05 02/22/06 40 
40987 FNMA DISCOUNT NOTES 313589TM5 Li9 
11/15/05 02/24/06 ; 45 
40988 FNMA DISCOUNT NOTES 313589TS2 h9) 
11/15/05 03/01/06 43 
41031 FNMA DISCOUNT NOTES 313589TS2 19 
12/07/05 03/01/06 40 
41045 FNMA DISCOUNT NOTES 313589UG6 19 
12/15/05 03/15/06 45 
41052 FNMA DISCOUNT NOTES 313589UU5 1:9 
12/16/05 03/27/06 87 
41018 FNMA DISCOUNT NOTES 313589VL4 19 
11/28/05 04/12/06 40 
40890 FNMA DISCOUNT NOTES 313589WN9 19 
09/26/05 05/08/06 87 
40877 FNMA DISCOUNT NOTES 313589YT4 19 
09/22/05 06/30/06 87 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 19.46% 
40976 FEDERAL HOME LOAN DISC NOTES 313385RR9 19 
11/10/05 01/41/06 89 
A 41019 FEDERAL HOME LOAN DISC NOTES 313385SF4 19 
11/28/05 01/25/06 40 
A 40977 FEDERAL HOME LOAN DISC NOTES 313385S00 19 
11/10/05 02/03/06 40 
40981 FEDERAL HOME LOAN DISC NOTES 313385S00 19 
11/14/05 02/03/06 40 


FUND CPN RATE 


SAFE 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


3.9000 
3. 9564. 
4.0900 
4.1299 
4.1400 
4.1828 
4.1400 
4.1828 
3.8900 
3:95 1:9 
4.1160 
4.1641 
4.1500 
4.2013 
4.2700 
4.3130 
4.3030 
4.3498 
4.3300 
4.3832 
4.2500 
4.3188 
3.8700 


4.1384 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,913,750.00 
50,000,000.00 
49,,653,,833.33 
10,000,000.00 
9793.95. 197 222 
50,000,000.00 
49,393 ,055.56 
30,000,000.00 
2:9, 5:74,,250:.:00 
25,000,000.00 
24,758,576 .39 
35,000,000.00 
34,641,775.00 
50,000,000.00 
49,488,250.00 
50,000,000.00 
49,216,597.22 
10,000,000.00 
9,884,523 .33 
50,000,000.00 
49,389,027.78 
30,000,000.00 
2:95 7:01 7:3.0:0..°00 
50,000,000.00 
49,462,125.00 
50,000,000.00 
49,392,597 .22 
35,000,000.00 
34,442,187.50 
16,000,000.00 
15: 6.14 ,.7/2:0'..0'0 
2,000,000.00 
1, 939.,428.:89 
643,000,000.00 
636,070, 827.77 


39,000,000.00 
3:8, 0729), 38.33 
29,000,000.00 
28,806,570.00 
25,000,000.00 
24,759,756.94 
13,000,000.00 
12,880,952.50 


48 7 


MARKET VALUE 

MARKET PRICE 
49,999,444.44 
99.99888888889 
49,998,750.00 
99.99750000000 

9,999), 472:.22 
919: 9947 2222222 
49,996,944.44 
99.99388888889 
29:,996.,,833..33 
99.98944444444 
24,997, 361.12 
99.98944444444 
34,995,625.00 
99.98750000000 
49,993,750.00 
99.98750000000 
49), 992 pI T 18 
99 .98555555556 

9,998,500.00 
99.98500000000 
49,991, 805:.56 
99.983 644 19711 
297,,9957,0835533 
997.'9383:6 14 Ta aed. 
49,.989°/861... 21 
ION DEST 2222222 
49,988,194.44 
99.97638888889 
3:47 99:0',1:80:. 56 
99.97194444444 
5599/4 3:9 01296 
99 .96472222222 

1,999,000.00 
99.95000000000 
642,917, 661,10 
99.98719500000 


318, 9597090200 
99.88500000000 
28,919,960.00 
99.72400000000 
245,90 D425 1010 
99.62050000000 
12,950,665.00 
99.62050000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
63,250.00 
SUNGARD 
2:95, 91:6..6.7 
SUNGARD 
39,005.56 
SUNGARD 
490,833.33 
SUNGARD 
302,250.00 
SUNGARD 
1:33 7493.05 
SUNGARD 
177,100.00 
SUNGARD 
253,000.00 
SUNGARD 
50:2:,.45:8:..33 
SUNGARD 
53,736.67 
SUNGARD 
ATOR 902 478 
SUNGARD 
88;,9'53...33 
SUNGARD 
1:0:1,-5:9/8).-64! 
SUNGARD 
9161, -2:2:25./22 
SUNGARD 
140,486.11 
SUNGARD 
166,840.00 
SUNGARD 
PAN fi falleers a be 
SUNGARD 


22'1,, 023.34 
SUNGARD 
113,390.00 
SUNGARD 
VAG, OR 222 
SUNGARD 
70,546.67 
SUNGARD 


01/04/06 


PAGE: 2 
00:00:32 


UNREALIZED GAIN 
UNREALIZED LOSS 


22,444.44 
49,000.00 
21,269.44 
113,055.55 
120,333.33 
105,291.67 
176,750.00 
252,500.00 
2730-922 ..23 
60,240.00 
331,875.00 
205,025.00 
426,137.50 
499,375.00 
407,506.95 
212,795.56 
37,800.00 
~-3,325,982.78 
=f 109 6H 
0.00 
-1,604.16 
-834.17 
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CITY/COUNTY OF SAN FRANCISCO 
M R DANIEL DALY 475-55 4++448 79 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS IcCC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
40972 FEDERAL HOME LOAN DISC NOTES 313385SvV9 9 100 4.0900 50,000,000.00 49,781,500.00 
11/09/05 02/08/06 89 000 4.1327 49,483,069.44 99.56300000000 
41046 FEDERAL HOME LOAN DISC NOTES 313385SVv9 1:9 100 4.2000 50,000,000.00 49,781,500.00 
12/15/05 02/08/06 87 000 4.2271 49,679,166.67 99.56300000000 
41047 FEDERAL HOME LOAN DISC NOTES 313385Sw7 19 100 4.2000 50,000,000.00 495775; 750%00 
12/15/05 02/09/06 87 000 4.2276 49,673,333.33 99.55150000000 
41048 FEDL HOME LOAN BK CONS DISC 313385TCO 19) 100 4.2300 50,000,000.00 49,741,250.00 
12/15/05 02/15/06 45 000 4.2610 49,635,750.00 99.48250000000 
41032 FEDERAL HOME LOAN DISC NOTES 313385729 19 100 4.2800 50,000,000.00 49,610,416.67 
12/08/05 03/08/06 40 000 4.3263 49,465,000.00 99.22083333333 
41033 FEDERAL HOME LOAN DISC NOTES 313385729 19 100 4.2800 10,000,000.00 9,922,083.33 
12/08/05 03/08/06 40 000 4.3263 9,893,000.00 99.22083333333 
40989 FEDERAL HOME LOAN DISC NOTES 3133 85UA2 19 100 4.0900 50,000,000.00 49,604,513.89 
11/15/05 03/09/06 89 000 4.1437 49,352,416.67 99.20902777778 
40990 FEDERAL HOME LOAN DISC NOTES 313385Ug3 19 100 4.1500 40,000,000.00 39,645, 833.33 
11/15/05 03/17/06 87 000 4.2092 39,437,444.44 99.11458333333 
40991 FEDERAL HOME LOAN DISC NOTES 313385UN4 19 100 4.1500 50,000,000.00 49,533,680.56 
11/15/05 03/21/06 87 000 4.2112 49,273,750.00 99.06736111111 
40919 FEDERAL HOME LOAN DISC NOTES 313385UR5 159 100 3.9400 22,000,000.00 21,787,027.78 
09/30/05 03/24/06 40 000 4.0169 21,578,638.89 99.03194444444 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 15.89% (M) 4.1466 528,000,000.00 524,914,455.56 
4.1890 522,648,167.21 99.41561700000 
40966 FMC DISCOUNT NOTES 313397RQ6 19 100 4.0300 50,000,000.00 49,948,250.00 
11/04/05 01/10/06 40 000 4.0605 49,624,986.11 99.89650000000 
41058 FMC DISCOUNT NOTES 313397RxX1 19 100 4.1550 40,000,000.00 39,926,400.00 
12/20/05 01/17/06 40 000 4.1685 39,870,733 .33 99.81600000000 
40997 FMC DISCOUNT NOTES 313397SD4 19 100 4.0700 50,000,000.00 49,873,500.00 
11/16/05 01/23/06 87 000 4.1015 49°°615., 600.44 99.74700000000 
41001 FMC DISCOUNT NOTES 313397SE2 19 100 4.0800 50,000,000.00 49,867,750.00 
11/18/05 01/24/06 89 000 4.1112 49,620, 333.33 99.73550000000 
41064 FEDL HOME LN MTG CORP DISC N 313397SM4 19 100 4.1500 50,000,000.00 49,827,500.00 
12/27/05 01/31/06 87 000 4.1668 49,798,263.89 99.65500000000 
41054 FMC DISCOUNT NOTES 313397ST9 19) 100 4.2100 48,000,000.00 47,801,280.00 
12/19/05 02/06/06 40 000 4.2343 47,724,946.67 99.58600000000 
40982 FMC DISCOUNT NOTES 313397SU6 AS} 100 4.0950 12,000,000.00 11,948,940.00 
11/14/05 02/07/06 40 000 4.1350 ti, 883,975.00 99.57450000000 
40994 FMC DISCOUNT NOTES 313397SU6 19 100 4.0900 20,000,000.00 19,914,900.00 
1L/15705 02/07/06 45 000 4.1294 19-809 -133;233 99.57450000000 
41002 FMC DISCOUNT NOTES 313397SU6 19 100 4.1050 25,000,000.00 24,893,625.00 
11/18/05 02/07/06 89 000 4.1433 24,769,093.75 99.57450000000 
41053 FMC DISCOUNT NOTES 313397SU6 19 100 4.2000 50,000,000.00 4957787, 250.00 
12/16/05 02/07/06 40 000 4.2261 49,690,833 .33 99.57450000000 
40912 FMC DISCOUNT NOTES 313397TB7 19 L010" 3). 87/00 42,000,000.00 41,787,480.00 
09/29/05 02/14/06 40 000 3.9283 41,376,930.00 99.49400000000 


0 a A ney See 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
301,069.45 
SUNGARD 
99,166.67 
SUNGARD 
99:,166267 
SUNGARD 
99,875.00 
SUNGARD 
142,666.67 
SUNGARD 
2:87. 53:3¢. 33 
SUNGARD 
266,986.11 
SUNGARD 
216,722.22 
SUNGARD 
270,902.78 
SUNGARD 
2237792333 
SUNGARD 


324,638.89 
SUNGARD 
55,400.00 
SUNGARD 
260,027.78 
SUNGARD 
249,333.34 
SUNGARD 
28,819.44 
SUNGARD 
125.973 033 
SUNGARD 
65,520.00 
SUNGARD 
106,794.45 
SUNGARD 
125,430.56 
SUNGARD 
93) SS 8iao3 
SUNGARD 
424,410.00 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-2,638.89 
3,166.66 
3,.2'5:0).,00 
5,625.00 
2,750.00 

550.00 
-14, 888.39 
= 8), 333233 
= 0), 97:2 ..22 
715, 534.44 
oe 15,341.66 
557.9197 3.77 
= 375'3:00 
266.67 
-2,138.89 
reel ergs JL oe 7) 
416.67 
3,360.00 
+99 Di 0,0 

= O02 ae 
8993 
3508332 
-13,860.00 
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DISCOUNT NOTES 


M 


Cc 


R 


LT Y 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
40920 FMC DISCOUNT NOTES 
09/30/05 03/13/06 
41049 FMC DISCOUNT NOTES 
12/15/05 03/14/06 
40879 FMC DISCOUNT NOTES 
09/22/05 03/21/06 
41059 FMC DISCOUNT NOTES 
12/20/05 03/21/06 
41020 FMC DISCOUNT NOTES 
11/28/05 04/04/06 
40878 FEDL HOME LN MTG CORP DISC N 
09/22/05 05/31/06 
SUBTOTAL (Inv Type) 44 FMC 
40923 BOA CP 
10/04/05 01/06/06 
40978 JP MORGAN CHASE CP 
11/10/05 01/10/06 
41050 US BANK CP 
12/15/05 01/10/06 
40998 WFB CP 
11/16/05 01/17/06 
40964 JP MORGAN CHASE CP 
11/02/05 02/01/06 
41034 BOA CP 
12/08/05 02/01/06 
41035 BOA CP 
12/08/05 02/01/06 
41036 BOA CP 
12/09/05 02/01/06 
40967 BOA CP 
11/04/05 02/03/06 
40968 BOA CP 
11/04/05 02/06/06 
40970 BOA CP 
11/04/05 02/06/06 
41040 BOA CP 
12/12/05 02/07/06 
41039 BOA CP 
12/12/05 02/08/06 
41042 BOA CP 
12/14/05 02/13/06 
41043 US BANK CP 
12/14/05 02/14/06 


/ GLO. 
DANIEL 


INVESTMENT INVENTORY WITH MARKET 


NELLY 


OnE 
DALY 


S 


AN 
4 


ER ANC I'S ¢ O 


1e5;. =985;-5 72 = ea 


VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 
YTM TR 


CUSIP BANK 

BROK SAFE 

313397UE9 129 100 
43 000 

313397UF6 £9 100 
89 000 

313397UN9 19: 2616 
45 000 

313397UN9 19 100 
43 000 

313397VC2 1.9 100 
40 000 

313397XM8 cg 3625 
43 000 

18.13% (M) 

0660P1A68 19 100 
40 000 

4662J1AA8 AGG) 100 
76 000 

91160BAA8 Ar 100 
44 000 

0660P1AH4 19 100 
40 000 

4662J1B17 1:9 100 
76 000 

0660P1B18 19 100 
40 000 

0660P1B18 19 100 
40 000 

0660P1B18 19 100 
40 000 

0660P1B34 19 100 
40 000 

0660P1B67 nS 100 
40 000 

0660P1B67 19 100 
40 000 

0660P1B75 1:9 100 
40 000 

0660P1B83 19 100 
40 000 

0660P1BD2 19 100 
40 000 

91160BBE9 IU) 100 
44 000 


4 
4 
4 


Sr PPL EE HK EA HK HPSS HFA PHP HSH PSP SSP KR PW 


.0120 
305.0 
-J0L3 
. 8600 
- 9360 
.3160 
. 3626 
. 2400 
3044 


PAR/ SHARES 
BOOK 
15,000,000.00 
14,730,766.67 
48,000,000.00 
47,489,140.00 
5,000,000.00 
4,903,500.00 
40,000,000.00 
39:7; 56377 05).;5'6: 
50,000,000.00 
49), 252, Vad. 2a 
7,000,000.00 
6/811, 22:2..50 
602,000,000.00 
596,535,185.69 


50,000,000.00 
49,483,000.00 
50,000,000.00 
49,648,402.78 
28,000,000.00 
27,914,055.56 
50,000,000.00 
49,640,055.56 
50,000,000.00 
49,474,222.22 
50,000,000.00 
49,672,826.39 


30,000,000.00 
29 , 803,695.83 
50,000,000.00 
49,677,500.00 
50,000,000.00 
AO: A2., 3.216%. 3:9 
50,000,000.00 


49,454,930.56 
25,000,000.00 
24,727,465.28 
50,000,000.00 
ADF 6S71 208533 
50,000,000.00 
49,651,194.44 
50,000,000.00 
497,,63:2),3'05'.5'6 
50,000,000.00 
49,628,000.00 


48 7 


MARKET VALUE 
MARKET PRICE 
14,874,270. 83 
99.16180555556 
47,592,000.00 
99.15000000000 
4,953,368.06 
99.06736111111 
39,626,944.44 
99.06736111111 
49,439,416.67 
98'..87:3833:33333 
6,869,625.00 
98.13750000000 
598), 93:2:, 5010. 00 
99.49044900000 


49,970,069.44 
99.94013888889 
49,946,125.00 
99.89225000000 
27,9:6:9;,:8:3'05 00 
99 .89225000000 
49,904,222.22 
99.80844444444 
49,814,430.56 
99.62886111111 
49,814,430.56 
99.62886111111 
29:,888',658..33 
99 62: 88'6 T1111. 
49,814,430.56 
99. 62886117121 
49,802,458.33 
99.60491666667 
49,784,500.00 
99.56900000000 
24,892;250.00 
99.56900000000 
497 TTB, DUS e89 
9955702777778 
AO) Mal2pr ore der lhS 
99.54505555556 
BOF TAD 22 
99.48519444444 
AO} 13:6) Guana! 
99 .47322222222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
152:767:57200 
SUNGARD 
97,580.00 
SUNGARD 
54,147.22 
SUNGARD 
517753333 
SUNGARD 
200,222 .22 
SUNGARD 
7:6:002%.5:0 
SUNGARD 


489,500.00 
SUNGARD 
299i 7 2222 
SUNGARD 
56,194.44 
SUNGARD 
267, 055.55 
SUNGARD 
346,666.67 
SUNGARD 
L425 766:...67 
SUNGARD 
85,660.00 
SUNGARD 
1377 Oks 
SUNGARD 
336,319.44 
SUNGARD 
336,319.44 
SUNGARD 
168), LSS) 72 
SUNGARD 
U ZORA aS, 
SUNGARD 
TAO 29 1:8 
SUNGARD 
108,500.00 
SUNGARD 
108,000.00 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 


-9,170.84 
5,280.00 


-4,279.16 
5b, FO5.S55 
=12;, 926-66 
=17 ,5:00'0.0 


1B; 112. 23 
=65:,,63 19%. 31 


=27,°43.0'. 56 
-2,000.00 

-420.00 
-2,888.89 
—6,458 433 
=), 262).-90 

-697.50 

=43:0:555 
=6),.1. 87.510 
=6,,75:0:. 00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


CG Ty Ya7 C0, Ul NET Y O F 
MR DANIEL DALY 
(kPTMKT ) 
INVEST DESCRIPTION CUSIP BANK 

NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 41055 BOA CP 0660P1BE0 L'9) 100 
12/19/05 02/14/06 40 000 
A 40969 BOA CP 0660P1BM2 19 100 
11/04/05 02/21/06 40 000 

SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 23.61% (M) 
A 40995 WFB CD 9497 P4GG2 159 100 
1/257 05" 101703: 06 41 000 
A 40996 WFB CD 9497 P4GHO 1:9 100 
11/15/05 01/09/06 41 000 
A 41003 WFB CD 9497P4GX5 1:9) 100 
11/18/05 01/09/06 41 000 
A 41004 WFB CD 9497P4GY3 19 100 
11/18/05 01/10/06 41 000 
A 41028 WFB CD 9497P4KY8 19 100 
12/05/05 01/10/06 41 000 
A 41029 WFB CD 9497P4KZ5 19 100 
12/05/05 (01/11/06 41 000 
A 41037 WFB CD 9497P4MY6 1:9 100 
12/09/05 01/17/06 41 000 
A 41038 WFB CD 9497P4MY6 als) 100 
12:/09:705 01/17/06 41 000 

SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 9.84% (M) 
A 40800 PUBLIC TIME DEPOSIT 19 100 
07/16/05 07/16/06 60 000 
A 40973 MISSION AREA FED CR 19 100 
11/02/05 11/02/06 62 000 

SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 01% (M) 


GRAND TOTAL 


YTM TR 


3.4000 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,656,416. 67 
50,000,000.00 
49,365,680.56 
783,000,000.00 
7716,/9'9:9, 286-13 


35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
325,000,000.00 
325,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 
200,000.00 
200,000.00 


3318200000.00 
3288712131.82 


O 
48 7 


MARKET VALUE 
MARKET PRICE 
49,736, 611.12 
99 -47322222222 
49,694,708.33 
99.38941666667 
780,062,974.44 
99.62490100000 


34,999, 2:63:.27 
9999789505629 
49,996,969.03 
99.99393806912 
44,997,400.59 
99.99422354274 
49.,996,,791,.24 
99 .99358248520 
49,998;,152..70 
99'°9.9'63:053'991:9. 
2:9,,.99'8, 780.93 
99.99593642727 
49°,.998:,554.99 
99:.99:71099'8977.0 
14,999,566.50 
99 ...99710'9:9:'8.9'°7.0 
32:45, 935) ;479 25 
99.99553200000 


OF AUS: 18 
9754737711 TITS 
96,068.89 
96.06888888889 
193,542.67 
96.77133300000 


3304237809. 85 
99.57922400000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
7:84 361.1% 
SUNGARD 
337,521. 18 
SUNGARD 


UST Sd om 
SUNGARD 
268:,2:91 .67 
SUNGARD 
226,600.00 
SUNGARD 
254 ET 1S 
SUNGARD 
157,875.00 
SUNGARD 
94,725.00 
SUNGARD 
SG: 22 22 
SUNGARD 
41,016.67 
SUNGARD 


10.56 
SUNGARD 
8.233 
SUNGARD 


01/04/06 
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00:00:32 


UNREALIZED GAIN 
UNREALIZED LOSS 


833433 
-8,500.01 

Ea ta 6,319.44 
-41,300.84 
~736.73 
-3,030.97 
-2,599.41 

-3, 208.76 
-1,847.30 
-1,219.07 
-1,445.01 
-433.50 
ieee ees OO 
~14,520.75 
-2,526.22 
-3,931.11 

4 tie 
-6, 457.33 
"3,837, 314.02 
-183,916.00 
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(SIRPT) 


INVSMT 
NO. 
41051 
41056 
41057 
41060 
41062 
41063 


PPP YP YP yp 


SUBTOTAL 


40921 
40922 
41041 
41044 
40876 
40882 
40883 
40886 
40887 
40888 
40889 
40980 


PPP PrPrPrrPpYrrYrrYryp 


SUBTOTAL 


40965 
41061 
40971 
41017 
40915 
40916 
40986 
40999 
41000 
40917 
40987 
40988 
41031 
41045 
41052 
41018 
40890 
40877 


a a a a a oo a a oo od 


SUBTOTAL 


DESCRIPTION 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
(Inv Type) 


TENOTE: (918525. 
T NOTE (98.25) 
T NOTE (99.03) 
T NOTE (99.4) 
TREASURY NOTES 
T NOE (99.06) 
T NOE (99.06) 
T NOTE: (99.55) 
T- NOTE, (9:9 55) 
SEIN OF 2 (29/9555 :53) 
TANOTE=(99'55) 
T NOTE (98.205 
(Inv Type) 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 


FEDERAL NATL MTG ASSN DI 
NATL MTG ASSN DI 


FEDERAL 
FNMA DISCOUNT 
FNMA DISCOUNT 


FEDERAL NATL MTG ASSN DI 


FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
FNMA DISCOUNT 
(Inv Type) 41 


) 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


NOTES 
NOTES 


NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 
NOTES 


CrErTY?7 ¢€ ou 
DANIEL 
INVESTMENT 


MR 


OTT 95XB2 
912795XB2 
912795XB2 
912795XG1 
912795XG1 
912795XG1 


11 TREASURY BILLS 


912828AY6 
91282 8AY6 
912828AY6 
912828AY6 
912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828CM0 
912828DyY3 


12 TREASURY NOTES 


313589RH8 
313589RK1 
313589R0O8 
313589SA2 
313589SD6 
313589SV6 
313589SV6 
313 589TE7 
313589TE7, 
313589TK9I 
313589TM5 
313589TS2 
31315 89TS2 
313589UG6 
313589UU5 
313589VL4 
313589WN9I 
313589YT4 


FNMA DISCOUNT NOTES 


Ne 


OF SS) 


DA al YX 


AN 


POR A ON CAL SiC 0 
415- 


5 5 4 = 
EON, VeEONAD OR 


INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 


100 
1001 
100 
100 
1001 
3626 
9908 
1001 
9911 
99:2 
3625 
100 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
3624 


SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 
05/11/06 12/16/05 
05/11/06 12/20/05 
05/11/06 12/20/05 
06/15/06 12/21/05 
06/15/06 12/23/05 
06/15/06 12/23/05 
4.18%(C) 
05/15/06 10/04/05 
05/15/06 10/04/05 
05/15/06 12/14/05 
05/15/06 12/15705 
06/30/06 09/22/05 
06/30/06 09/23/05 
06/30/06 09/23/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/07 11/14/05 
85953 (C) 
01/03/06 11/04/05 
01/05/06 12/21/05 
01/10/06 11/09/05 
01/20/06 11/28/05 
01/23/06 09/30/05 
02/08/06 09/30/05 
02/08/06 11/15/05 
02/15/06 11/18/05 
02/15/06 11/18/05 
02/22/06 09/30/05 
02/24/06 11/15/05 
03/01/06 11/15/05 
03/01/06 12/07/05 
03:/15/06. 12/15705 
03/27/06 12/16/05 
04/12/06 11/28/05 
05/08/06 09/26/05 
06/30/06 09/22/05 
19.34%(C) 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


448 7 


97952 
hy dees Mi ay 
9D. 9 


98.777 
D8: 
99.238 
99-259 
99.176 
99.172 
VOLT 
99.164 
99.164 
99.164 
99.141 
98.629 


99.034 
98.977 
98.977 
98.433 
98.845 
98.778 
99.004 
98.924 
98.785 


98-922 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
25,000,000.00 
30,000,000.00 


50,000,000.00 

5,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 

2,000,000.00 
10,000,000.00 
35,000,000.00 

5,000,000.00 
30,000,000.00 
25,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
30,000,000.00 
25,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 


30,000,000.00 


50,000,000.00 
50,000,000.00 
35,000,000.00 
16,000,000.00 

2,000,000.00 


643,000,000.00 


01/04/06 
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BOOK VALUE 


24,585, 826.39 
24,596,680.56 
24,596,680.56 
97 195" 155.516 
24,494,312.50 
2:9)7.3:93 74:75; .10'0 


49,388,671.88 
4,938,867.19 
24,809,586.50 
49,629,747.93 
49,587,890.63 
97 O27 G8 7250 
17 9'8:3:7, 43:7 3.50 
9,916;.406.25 
34,707,421.88 
4,.958:, 203.13 
2:9); 742, V87 50 
24,65757.226:56 


49,665, 833.33 
49,913,750.00 
497/653; 833.33 
DROS OFA OF 22 
49,,393:,055:..56 
297.974 5:2510 00 
24, 758,95176.39 
34,642,775 ..'00 
49,488,250.00 
49,216; 9975.22 
9:, 884, 523:.33 
49731897 027.478 
29,701,100: 00 
4974627 1251010 
4973927 597: 322 
34,442,187.50 
£5)614 5 72050:0 
1,939,428.89 


636,070, 827.77. 
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INVSMT 


a od 


NO. 


SUBTOTAL 


PRP P PrP rp rPrrrrp YD y 


40966 
41058 
40997 
41001 
41064 
41054 
40982 
40994 
41002 
41053 
40912 
40920 
41049 
40879 
41059 
41020 
40878 


SUBTOTAL 


a a a 


40923 
40978 
41050 
40998 
40964 


(Geaah SRG 
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/ Cro 


DANTIEL 
INVESTMENT 


UN T Y 
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INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP 
FEDERAL HOME LOAN DISC N 313385RR9 100 01/11/06 11/10/05 000 
FEDERAL HOME LOAN DISC N 313385SF4 100 01/25/06 11/28/05 000 
FEDERAL HOME LOAN DISC N 313385SQ0 100 02/03/06 11/10/05 000 
FEDERAL HOME LOAN DISC N 313385SQ0 100 02/03/06 11/14/05 000 
FEDERAL HOME LOAN DISC N 313385SvV9 100 02/08/06 11/09/05 000 
FEDERAL HOME LOAN DISC N 313385SV9 100 02/08/06 12/15/05 000 
FEDERAL HOME LOAN DISC N 313385SW7 100 02/09/06 12/15/05 000 
FEDL HOME LOAN BK CONS D 313385TCO 100 02/15/06 12/15/05 000 
FEDERAL HOME LOAN DISC N 313385T2Z9 100 03/08/06 12/08/05 000 
FEDERAL HOME LOAN DISC N 313385T29 100 03/08/06 12/08/05 000 
FEDERAL HOME LOAN DISC N 313385UA2 100 03/09/06 11/15/05 000 
FEDERAL HOME LOAN DISC N 313385UJ3 100 03/17/06 11/15/05 000 
FEDERAL HOME LOAN DISC N 313385UN4 100 03/21/06 11/15/05 000 
FEDERAL HOME LOAN DISC N 313385UR5 100 03/24/06 09/30/05 000 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 15.89% (C) 
FMC DISCOUNT NOTES 313397RQ6 100 01/10/06 11/04/05 000 
FMC DISCOUNT NOTES 313397RX1 100 01/17/06 12/20/05 000 
FMC DISCOUNT NOTES 313397SD4 100 01/23/06 11/16/05 000 
FMC DISCOUNT NOTES 313397SE2 100 01/24/06 11/18/05 000 
FEDL HOME LN MTG CORP DI 313397SM4 100 01/31/06 12/27/05 000 
FMC DISCOUNT NOTES 313397ST9 100 02/06/06 12/19/05 000 
FMC DISCOUNT NOTES 313397SU6 100 02/07/06 11/14/05 000 
FMC DISCOUNT NOTES 313397SU6 1L0002707/06 11/15/05 0:00 
FMC DISCOUNT NOTES 313397SU6 100 02/07/06 11/18/05 000 
FMC DISCOUNT NOTES 313397SU6 100 02/07/06 12/16/05 000 
FMC DISCOUNT NOTES 3:13:39 7 2B7 100 02/14/06 09/29/05 000 
FMC DISCOUNT NOTES 313397UE9 100 03/13/06 09/30/05 000 
FMC DISCOUNT NOTES 313397UF6 100 03/14/06 12/15/05 000 
FMC DISCOUNT NOTES 313397UN9 2616 03/21/06 09/22/05 000 
FMC DISCOUNT NOTES 313397UN9 100. 03/21/06 12/20/05 000 
FMC DISCOUNT NOTES 313397VE2 100 04/04/06 11/28/05 000 
FEDL HOME LN MTG CORP DI 313397XM8 3625 05/31/06 09/22/05 000 
(Inv Type) 44 FMC DISCOUNT NOTES 85 AS (CE) 
BOA CP 0660P1A68 100 01/06/06 10/04/05 000 
JP MORGAN CHASE CP 4662J1AA8 100 01/10/06 11/10/05 000 
US BANK CP 91160BAA8 100 01/10/06 12/15/05 000 
WFB CP 0660P1AH4 100 01/17/06 11/16/05 000 
JP MORGAN CHASE CP 4662J1B17 100 02/01/06 11/02/05 000 


99.084 
98.966 
99.358 
99.347 
99) 2:02 
98.930 
98.930 
98.705 
98.594 


99.250 
99'.677 
99).2:3 1: 
99.241 
99.597 
99.427 
99%:033 
99.046 
99°.076 
9'9:..3'82 
985517 
98.205 
9'8293.6 
98.070 


98.966 
DOR ZOE 
9:95-6:93 
99.280 
98.948 


RUN: 


PAR VALUE 
SHARES 


39,000,000.00 
29,000,000.00 
25,000,000.00 
13,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
22,000,000.00 


50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
48,000,000.00 
12,000,000.00 
20,000,000.00 
25,000,000.00 
50,000,000.00 
42,000,000.00 
15,000,000.00 
48,000,000.00 

5,000,000.00 
40,000,000.00 
50,000,000.00 

7,000,000.00 


50,000,000.00 
50,000,000.00 
28,000,000.00 
50,000,000.00 
50,000,000.00 


01/04/06 
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00:00:30 


BOOK VALUE 


3:8:57:29:, 318:..3:3 
28,806,570.00 
24,759,756.94 
12,880;,952..50 
49,483,069.44 
49,679,166.67 
49: 67:343'33' 33 
49,635,750.00 
49,465,000.00 
9,893,000.00 
49,352,416.67 
39,437,444.44 
49,273; 750.200 
21,578 63:8:.89 


49,624,986.11 
39,870,733.33 
49,615,611.11 
49,620,333.33 
49,798,263.89 
47,724,946.67 
11,883,975.00 
19,809,133.33 
24,769,093.75 
49,690, 833.33 
41,376,930.00 
14,730,766.67 
47,489,140.00 
4,903,500.00 
39,563,705.56 
AO) 252) ae ae aa 
6,811, 1229-50 


49,483,000.00 
49,648,402.78 
27,904,055. 56 
49,640,055.56 
49,474,222.22 
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(SIRPT) 


INVSMT 
NO. 


41043 
41055 
40969 


PPP Pr PPP PP YP PP 
i 
fo) 
\o 
~ 
o 


SUBTOTAL 


40995 
40996 
41003 
41004 
41028 
41029 
41037 
41038 


PPP PP PY yp 


SUBTOTAL 


A 40800 
A 40973 


SUBTOTAL 


DESCRIPTION 
BOA CP 

BOA CP 

BOA CP 
BOA CP 
BOA CP 

BOA CP 
BOA CP 
BOA CP 
BOA CP 

US BANK CP 
BOA CP 
BOA CP 
(Inv Type) 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
(Inv Type) 


PUBLIC TIME DEPOSIT 
MISSION AREA FED CR 


(Inv Type) 


81 COMMERCIAL 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


Git Y 7 {COUN Ty © F SAN FRANCISCO 
MUR: DANIEL DALY Ao 5-="5 5-4 = 44° 8° 7 
INVESTMENT iN VEN TOR Y 
INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

CUSIP NO (TICKER) DATE PURP RATE YIELD PRICE 
0660P1B18 100 02/01/06 12/08/05 000 4.283 4.311 99.346 
0660P1B18 100 02/01/06 12/08/05 000 4.283 4.311 99.346 
0660P1B18 100 02/01/06 12/09/05 000 4.300 4.328 99.355 
0660P1B34 100 02/03/06 11/04/05 000 4.175 4.220 98.945 
0660P1B67 100 02/06/06 11/04/05 000 4.175 4.221 98.910 
0660P1B67 100 02/06/06 11/04/05 000 4.175 4.221 98.910 
0660P1B75 100 02/07/06 12/12/05 000 4.330 4.360 99.314 
0660P1B83 100 02/08/06 12/12/05 000 4.330 4.360 99.302 
0660P1BD2 100 02/13/06 12/14/05 000 4.340 4.372 99.265 
91160BBE9 100 02/14/06 12/14/05 000 4.320 4.352 99.256 
0660P1BE0 100 02/14/06 12/19/05 000 4.340 4.370 99.313 
0660P1BM2 100 02/21/06 11/04/05 000 4.190 4.244 98.731 
PAPER DISC 23: 6L SAE) 4.232 14.267 ~ 99 277 
9497P4GG2 100 01/03/06 11/15/05 000 4.100 4.100 100.000 
9497 P4GHO 100 01/09/06 11/15/05 000 4.110 4.110 100.000 
9497P4GX5 100 01/09/06 11/18/05 000 4.120 4.120 100.000 
9497 P4GY3 100 01/10/06 11/18/05 000 4.120 4.120 100.000 
9497P4KY8 100 01/10/06 12/05/05 000 4.210 4.210 100.000 
9497P4KZ5 100 01/11/06 12/05/05 000 4.210 4.210 100.000 
9497P4MY6 100 01/17/06 12/09/05 000 4.280 4.280 100.000 
9497P4MY6 100 01/17/06 12/09/05 000 4.280 4.280 100.000 
9.88% (C) 4.170 4.170 100.000 


100 07/16/06 07/16/05 000 3.800 3.800 100.000 
100 11/02/06 11/02/05 000 3.000 3.000 100.000 
701% (C) 3.400 3.400 100.000 

ASSETS FIXED 4.008 4.180 99.111 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


35,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
15,000,000.00 


100,000.00 
100,000.00 


PAGE: 3 


01/04/06 00:00:30 


BOOK VALUE 


49:,6:72), 8216.39 
2:9), 80317, 69'5\..813: 
49,677,500.00 
49,472,326.39 
49,454,930.56 
24,727,465.28 
49,657,208.33 
49,651,194.44 
4°9'763:2;,-310'5:./5:6 
49,628,000.00 
49,656,416.67 
49,365,680.56 


35,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
15,000,000.00 


100,000.00 
100,000.00 
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CG Tet WY 7/--G (Or Ue Ney OFF SAN FRANCISCO 
MR. DANIEL Delia. 415-554-4487 PAGE: l 
(SIRPT) INVESTMENT INVENTORY RUN: 01/04/06 00:00:30 
INVESTMENTS OUTSTANDING AS OF 12/31/05 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSLP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40800 PUBLIC TIME DEPOSIT 100 07/16/06 07/16/05 000 3.800 3.800 100.000 100,000.00 100,000.00 
A 40973 MISSION AREA FED CR 100 11/02/06 11/02/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(c) 3.400 3.400 100.000 200,000.00 200,000.00 


REPORT TOTALS a et ee Oe a ere ee en a a ee oe men 
ASSETS FIXED 3.400 3.400 100.000 200,000.00 200,000.00 


* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


TREASURY BILLS 


TREASURY NOTES 


BOA CP 

T NOE (99.06) 

T NOE (99.06) 

T NOTE! (099'.15.5:) 
T NOTE: (9 9:.5.5+) 
T NOTE (99.55) 
TENOTE (99%..5) 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 
FMC DISCOUNT NOTES 
WFB CP 
BOA CP 
BOA CP 


FEDERAL HOME LOAN DISC 
TREASURY BILLS 
WFB CP 
T NOTE (98.205) 
WFB CD 


WFB CD 


TREASURY BILLS 


c 
M 


FUND 


BANK 
CASH 


19 


19 
1257 
a) 


19 
V27 
19 
EA 
i59 
12/ 
19 
12;/ 
19 
12/ 
19 
A 
a) 


19 


19 


1.9 


19 


19 
Kg 
Zi, 
19 
ALY) 


19 


GY YE. O UN Tey OFF SAN BORSA Nie 18:70) 
R DANIEL DALY Qod, S-= 5-54 = 44,78 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/02/05 “TO. 12.731,7/05 
SETTLEMENT DATE BASIS 
S: 000100, 001001, 003626, 009908, 009911, 009912, 003625 
BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
43 12/15/05 12/15/05 MAT 3.440 -43,000,000.00 -42,617,873.33 
01/03/06 12/15/05 3.471 
06/30/06 12/31/05 INTR 2.750 =313:,,85:8:..70 
31/05 01/03/06 12/31/05 3.840 
40 12/02/05 12/02/05 MAT 3.820 -50,000,000.00 -49,623,305.56 
01/03/06 12/02/05 3.849 
06/30/06 12/31/05 INTR 2.750 =6:3;, 909 302 
31/05 OL/03' 706 12:/31:/05 3.849 
06/30/06 12/31/05 INTR 2.750 =12;,703.. 80 
31/05 01/03/06 12/31/05 3.849 
06/30/06 12/31/05 INTR 2.750 =65 76.0... 87 
31/705° 01/03/06 12/31/05 3... 871 
06/30/06 12/31/05 INTR 2.750 -230,163.04 
31/05 OL /03'/06 12:/31705 eliaohfal 
06/30/06 12/31/05 INTR 2.750 -32,880.43 
31/05 01/03/06 12/31/05 3.8721 
06/30/06 12/31/05 INTR 2.750 =197 (2:32:62 
31/05 01/03/06 12/31/05 31.9103 
40 12/23/05 12/23/05 MAT 3.1750 =25;,000,,000:..00 =-2:4,,770;,,833:.33 
01/03/06 12/23/05 32/7185 
87 2727/05 22/27/05 MAT 3.750 =25,000,000.00 -24,.760;.416.67 
01/03/06 12/27/05 3.786 
40 12/27/05 12/27/05 MAT 3.800 -50,000,000.00 -49,525,000.00 
01/03/06 12/27/05 3.836 
41 12/05/05 12/05/05 MAT 3.810 -50,000,000.00 -49,677,208.33 
01/03/06 12/05/05 3.835 
40 12/27/05 12/27/05 MAT 3.960 -34,000,000.00 -33,738,200.00 
01/03/06 12/27/05 3° 9914. 
40 12/27/05 12/27/05 MAT 4.020 -25,000,000.00 -24,824,125.00 
01/03/06 12/27/05 4.048 
89 12/13/05 12/13/05 MAT 3.900) =2:5;,.000,.000.00 -24 907,916.67 
01/03/06 12/13/05 3.914 
40 01/12/06 12/12/05 SALE 3.800 -25,000,000.00 -24,833,750.00 
12/23/05, 1:2°/1:2:705 3.825 166,250.00 
41 142:/13/05 12/13/05 MAT 4.000 -50,000,000.00 -49,816,666.67 
01/03/06 12/13/05 4° 0/155) 
06/30/07 12/431/05) INTR: .3:..625 =33175,.3'81...04 
31/05 027 03:06) 1273417105 4.506 
41 12/15/05 12/15/05 MAT 4.030 -25,000,000.00 -25,000,000.00 
01/03/06 12/15/05 4.030 
41 12/14/05 12/14/05 MAT 4.030 -50,000,000.00 -50,000,000.00 
01/03/06 12/14/05 4.030 
40 01/19/06 12/09/05 SALE 3.820 -50,000,000.00 -49,655,138.89 
12/09/05 12/09/05 3.847 344,861.11 


PAGE: HE 
RUN: 01/04/06 00:00:29 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=3:'82),.1:2'6:..6:7 
=3:13',641..30 
-376,694.44 
~73,980.98 
-14,796.20 
=FA,, 13/9). £3 
-251,086.96 
= 319i, BOD 57, 
anal bray A bi aes je) 
=22:9),166..67 
=23'97, 393033 
-475,000.00 
=3:22),, 391.67 
-261,800.00 
=1'7'5;,:8:75'-0.0 
=9:2', 0'8'3)..3:3 
-84,444.44 
=1'83\,333).33 
SS), 4S, 89 
-86,756.94 
167i 9L6 67, 
= 27 OOO eS 


SETTLEMENT 
43,000,000.00 
687,500.00 
50,000,000.00 
137,500.00 
27,500.00 
137,500.00 
481,250.00 
68,750.00 
412,500.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
34,000,000.00 
25,000,000.00 
25,000,000.00 
-5,489.59 
24,923,684.03 
50,000,000.00 
453,125.00 
25,086,756.94 
310), L677, 96 On? 


= 3 OST n22 
49,795,569.44 
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* ACTIVE TRANSACTIONS * 


41005 
amy 
41006 
amy 
41007 
amy 
41008 
amy 
41009 
amy 
41010 
amy 
41011 
amy 
41012 
amy 
41013 
amy 
41014 
amy 
41015 
amy 
41016 
amy 
41021 
amy 
41022 
amy 
41023 
amy 
41024 
amy 
41025 
amy 
41026 
amy 
41027 
amy 


amy 
41028 
amy 
41029 
any 


DESCRIPTION/POOL# 
MEMO 


WFB CD 


BOA CP 


BOA CP 


BOA CP 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


TREASURY BILLS 


WFB CP 


WFB CP 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FMC DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


FEDERAL HOME LOAN DISC 


WFB CD 


WFB CD 


WFB CD 


Gal fT YY /- CO OFU IN. TY 

DANIEL DA 
DETAIL TRANSACTION REPORT - 
12/31/05 
SETTLEMENT DATE BASIS 


MR 
FUNDS: 
BANK BROK 
CASH DATE 

9 41 

1.9 40 

19 40 

19 40 

19 40 

19 40 

1:9 40 

19 40 

1.9 41 

19 41 

9 40 

19 40 

19 40 

19 40 

19 45 

19 40 

19 40 

aE: 40 

19 41 

41 

19 41 

19 4] 


000100, 


001001, 


12/01/05 


MATURITY TRADE/ 


/ENTRY 


12/14/05 
01/03/06 
12/05/05 
01/03/06 
12/20/05 
01/03/06 
12/20/05 
01/03/06 
42715/05 
01/03/06 
12/25/05 
01/03/06 
12/25/05 
01/03/06 
12/15/05 
12/06/05 
2/15/05 
01/03/06 
12/16705 
01/03/06 
12/16/05 
01/03/06 
12/21/05 
01/03/06 
12/14/05 
01/03/06 
2721705 
01/03/06 
12/20/05 
01/03/06 
12/15/05 
01/03/06 
#2/215705 
01/03/06 
127/095 //0'5 
01/03/06 
12/16/05 
12/06/05 


01/03/06 
01/10/06 
12/06/05 
01/11/06 
12/06/05 


SETTLE 


12/14/05 
12/14/05 
12/05/05 
12/05/05 
12/20/05 
12/20/05 
12/20/05 
12/20/05 
12/15/05 
1271505 
12/25/05 
12/15/05 
12/15/05 
12/15/05 
12/01/05 
12/01/05 
12/15/05 
12/25/05 
12/16/05 
12/16/05 
12/16/05 
12/16/05 
12/21/05 
12/21/05 
12/14/05 
12/14/05 
12/21/05 
12/21/05 
12/20/05 
12/20/05 
12/3 5)f'0'5 
U2/15:7/105 
12/15/05 
12/15/05 
12/01/05 
£277 045//05 
1:2:7027/05 
12/02/05 
12/16/05 
12/16/05 
121/05 //10'5 
12/05/05 
12/05/05 
12/05/05 


FE 
Ti: WY 


TO 


003626, 


SAN 
4 


009908, 


TXN COUPON 


TYP’ YIELD 
MAT 4.040 
4.040 
MAT 3.980 
3.985 
MAT 4.090 
4.103 
MAT 4.090 
4.103 
MAT 3.830 
3.838 
MAT 3.830 
3.838 
MAT 3.830 
3.838 
SALE 3.830 
3.838 
MAT 4.020 
4.029 
MAT 4.020 
4.029 
MAT 3.980 
3.989 
MAT 4.000 
4.012 
MAT 3329510 
3.957 
MAT 4.040 
4.050 
MAT 4.022 
4.031 
MAT 3.850 
3.856 
MAT 3.850 
3.856 
MAT 3.880 
3.880 
PURC 4.110 
4.110 
MAT 4.110 
4.110 
PURC 4.210 
4.210 
PURC 4.210 
4.210 


FRANCIS 
Li Db 5 a= 
FIXED INCOME 


009911, 009912, 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,000,000.00 
-10,000,000.00 
-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,000,000.00 
-30,000,000.00 

40,000,000.00 
-40,000,000.00 

50,000,000.00 


30,000,000.00 


C0 


448 7 


003625 


BOOK VALUE 
PREM / (DISC) 


-50,000,000.00 
=24,966, 833.33 
-49,846,625.00 
=24),923:, 3:12.50 
=49 893, 6142.22 
=49, 893,612.11 
=49,,893,621.11 
-24,946,805.56 

53,194.44 
-49, 888,333.33 
-49, 882,750.00 
=39,9:07,133:.33 
-9,971,111.11 
=A9), 997 77:08:33 
=24,933,277.78 
-A9, 882,691.67 
=49;,-9:1:9 791 67 
=3'9 7 93:57, 8335.53 
= 2:97.99 6,166. 6:7 
40,000,000.00 
-40,000,000.00 
50,000, 000.00 


30,000,000.00 


PAGE: 


RUN: 01/04/06 00:00: 


(INTEREST) 
AMORT/ (ACCRET ) 


-123,444,.44 
=33\, 166.67 
=15'3',, 3:73.00 
-76, 687 «50 
-106,388.89 
-106,388.89 
-106,,.388:..89 
=15,,958:..33 
=1117;-666..67 
=117 , 250.00 
+92), 866.67 
728),3838:89 
=82,, 294.67 
=64 7 722 322, 
S17 7 3108). 33 
=8'0.,,.2:0;8;.33 
-64,166.67 


=O feos) 


=63;7939 233 


2 
29) 


(GAIN) /LOSS 


SETTLEMENT 
50,123,444.44 
25,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 

125). 2:8 
24,961,548.61 
50,000,000.00 
50,000,000.00 
40,000,000.00 
10,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
30,000,000.00 

-40,000,000.00 
40; 063), 933.33. 
-50,000,000.00 
-30,000,000.00 
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* ACTIVE 


INV # 
USER 


41030 
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41032 
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41036 
amy 
41037 
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41038 
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41042 
amy 
41043 
amy 
41044 
amy 
41045 
amy 
41046 
amy 
41047 
amy 
41048 
amy 
41049 
amy 
41050 
amy 


TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


WFB CP 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


BOA CP 


BOA CP 


BOA CP 


WFB CD 


WFB CD 


BOA CP 


BOA CP 


T NOTE (99.03) 


BOA CP 


US BANK CP 


T NOTE (99.4) 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC 


FEDERAL HOME LOAN DISC 


FEDL HOME LOAN BK CONS 


FMC DISCOUNT NOTES 


US BANK CP 


Ciet Y¥ /°C 0 UN T ¥ OF SAN BOR A NOG LT Ss €-0 
M R DANTIEL DALY 415-55 4-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/05 TOO 12/31/05 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 001001, 003626, 009908, 009911, 009912, 003625 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP’ YIELD ORIGINAL FACE PREM / (DISC) 
alge) 41 12/19/05 12/06/05 PURC 4.150 49,000,000.00 48,926,568.06 
12/06/05 12/06/05 4:5 1516 =73 432.94 
41 12/19/05 MAT 4.150 -49,000,000.00 -48,926,568.06 
01/03/06 12/19/05 4.156 
9 40 03/01/06 12/07/05 PURC 4.270 30,000,000.00 29,701,100.00 
12/06/05 12/07/05 4.313 =2:98: 90:0: ..0.0 
19 40 03/08/06 12/08/05 PURC 4.280 50,000,000.00 49,465,000.00 
12/06/05 12/08/05 4.326 -535,000.00 
ig 40 03/08/06 12/08/05 PURC 4.280 10,000,000.00 9,893,000.00 
12/06/05 12/08/05 4.326 -107,000.00 
19 40 02/01/06 12/08/05 PURC 4.283 50,000,000.00 49,672,826.39 
12/08/05 12/08/05 4,311 =3 27,173.62 
19 40 02/01/06 12/08/05 PURC 4.283 30,000,000.00 29,803,695. 83 
12/08/05 12/08/05 4.341 -196,304.17 
19 40 02/01/06 12/09/05 PURC 4.300 50,000,000.00 49,677,500.00 
12/09/05 12/09/05 4.328 -322,500.00 
19 41 01/17/06 12/09/05 PURC 4.280 50,000,000.00 50,000,000.00 
2/09/05 12:/09/.05 4.280 
19 41 01/17/06 12/09/05 PURC 4.280 15,000,000.00 15,000,000.00 
12/09/05 12/09/05 4.280 
i'9 40 02/08/06 12/12/05 PURC 4.330 50,000,000.00 49,651,194.44 
12/13/05 12/12/05 4.360 -348,805.56 
19 40 02/07/06 12/12/05 PURC 4.330 50,000,000.00 49,657,208.33 
12/13/05: .12'/12:/05 4.360 S342 7.915; Gi 
1:9 43 05/15/06 12/14/05 PURC 2.000 25,000,000.00 24,809,586.50 
12/15/05 12/14/05 4.228 -190,413.50 
19 40 02/13/06 12/14/05 PURC 4.340 50,000,000.00 49,632,305.56 
12/15/05 12/24/05 4.372 -367,694.44 
19 44 02/14/06 12/14/05 PURC 4.320 50,000,000.00 49,628,000.00 
12/15/05 12/14/05 4:53:52 -372,000.00 
19 40 05/15/06 12/15/05 PURC 2.000 50,000,000.00 49,629,747.93 
12:/15:/05 12/25/05 4,204 = 35710) 52:9 2). 07, 
i) 45 03:/215706 12/15/05 PURC 4.3103. 50:,000,000.00 49:,462,.125.500 
12/15/05) 12: 71:5:/05 4.350 =931,,81-57800 
19 87 02/08/06 12/15/05 PURC 4.200 50,000,000.00 49,679,166.67 
1275/05) 21/5; /0'5 4.227 =320),,.833:333 
19 87 02/09/06) 12/15/05<PUREC 4.200 -5:0),010'0),00/0'010)- :4:9'716:7:3),3'3:3...33 
2715 (OS 27/57/05 4.228 -326,666.67 
19 45: 02/15:/06 12/15/05 PURE 4..2310- 50;,:0:010;,,000-00, 49),,63'5:), 7/50 500 
2/5052 1327/425//'0'5 4.261 -364,250.00 
19 89 03/14/06 12/15/05 PURC 4.305 48,000,000.00 47,489,140.00 
L272 5S 05" 2/1517 0'5 4,351 -510,860.00 
NS) 44° 02/10/06 12/15/05 PURG 4.250 28,000,000.00 27,914,055.56 
WAS / OSs Ua /lby AOS 4.263 -85,944.44 


PAGE: 3 


RUN: 01/04/06 00:00:29 


(INTEREST) 
AMORT/ (ACCRET) 


-73,431.94 


(GAIN) /LOSS 
SETTLEMENT 


-48,926,568.06 
49,000,000.00 
=2:9', 7.01, FO0)..0'0 
-49,465,000.00 

-9,893,000.00 
-49,672,826.39 
=2:9;, 803,,.695'..83 
-49,677,500.00 
-50,000,000.00 
-15,000,000.00 
-49,651,194.44 
=-49,657,,208:. 33 
-24,809,586.50 
=49.,63'2,305.56 
-49,628,000.00 
=4'9), 62:9: 747.93 
=49), 462), 225:. 0:0 
=4'9' (67-97, :1.6:6:5.6:7 
=A'9), (6:51/3;:333)5..3'3 
=4'9), 6315), 15/000 
-47,489,140.00 


=27) 7 94,0 3)an O16 
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* ACTIVE 


TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


BOA CP 


TREASURY BILLS 


TREASURY BILLS 


FMC DISCOUNT NOTES 


FMC DISCOUNT NOTES 


TREASURY BILLS 


FNMA DISCOUNT NOTES 


TREASURY BILLS 


TREASURY BILLS 


FEDL HOME LN MTG CORP 


GCrlv?Ty/co uN T Y OF SAN FRANCISCO 
MR DANIEL DV Ay tiey 415-=+ 55 4-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/05: -20° “12/31/05 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 001001, 003626, 009908, 009911, 009912, 003625 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 87 05/11/06 12/16/05 PURC 4.085 25,000,000.00 24,585,826.39 
12/16/05 12/16/05 4.154 ~A14,. 273 «62 
19 87 03/27/06 12/16/05 PURC 4.330 50,000,000.00 49,392,597.22 
12/16/05 12/16/05 4.383 -607,402.78 
19 40 02/07/06 12/16/05 PURC 4.200 50,000,000.00 49,690, 833.33 
12/16/05 12/16/05 4.226 -309,166.67 
19 40 02/06/06 12/19/05 PURC 4.210 48,000,000.00 47,724,946.67 
12/19/05 12/19/05 4.234 =2: 1:94 0933.33: 
19 40 02/14/06 12/19/05 PURC 4.340 50,000,000.00 49,656,416.67 
12/19/05 12/19/05 4.370 = 343), 5:83)..3:3 
19 43 05/11/06 12/20/05 PURC 4.090 25,000,000.00 24,596,680.56 
12'/20705. 12/20/05 4.157 -403,319.44 
L'9 43 05/11/06 12/20/05 PURC 4.090 25,000,000.00 24,596,680.56 
12/20/05 12720705 A157 -403,319.44 
9) 40 01/17/06 12/20/05 (PURC 4.155 40.000, 000.00 | 39'8'70);,.733'3:3 
12/20/05 12/20/7059: 4.168 -129,266.67 
19 43 03/21/06 12/20/05 PURC 4.316 40,000,000.00 39,563,705.56 
12/20/05 22/207 05 4.363 -436,294.44 
a9 40 06/15/06 12/21/05 PURC 4.190 10,000,000.00 O71 955 55:56 
12/20/05 122/21 /705 4.278 -204,844.44 
19 40 01/05/06 12/21/05 PURC 4.140 50,000,000.00 49,913,750.00 
12/20/05. 22/21/05 4.147 -86,250.00 
19 40 06/15/06 12/23/05 PURC 4.185 25,000,000.00 24,494,312.50 
12/22/05 .12/23705 4.271 -505,687.50 
19 4006/15/06 12/23/05 PURC 4.185 30,000,000 .00  29:,393.,175:.00 
12:/22/05) 12723/05 4.271 -606,825.00 
19 87 01/31/06 12/27/05 PURC 4.150 50,000,000.00 49,798,263.89 
2/27/05. 12/27/05 4.167 =201,, 736.11 


PAGE: 4 

RUN: 01/04/06 00:00:29 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
-24,,585,826.39 
=29.-3:92: 5 9'7 2:2 

-49,690, 833.33 
-47,724,946.67 
-49,656,416.67 
-24,596,680.56 
-24,596,680.56 

=3'9, 8701; 733..33 

333:9',9'63.7 105:..5'6 

= 95,7951, B5D2..516 
=49),913,750/..00 

= 2), 29:4), 31'255.510 

=2:9 398i pl 15.00 

=A97 1987, 263.89 


‘= 


* ACTIVE 
PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 4.269 
( 38) 
SALE S839 
( 3) 
INTR Bi 964 
( 8) 
MAT 3.942 


TRANSACTIONS * 


PAR VALUE 
1523000000.00 
-100000000.00 

-1236000000.00 


Cray 7 
MR 


ORIGINAL FACE 
VALUE 


CO UsN Tey OsF SAN PeR A. NCL SeC*O 
DAN I BL D A Le ¥ 415+554-+4 48-7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/05 TO 12/31/05 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
15120743:80..64.~ -1L0925619..16 
-99,435,694.45 564 7.3052.55 =22:7, 136.10 


=, 253,949.58 


-1231846115.00 


1p O27. O15: 42 


=4,595 93:6 ...3:8 


PAGE: 5 
RUN: 01/04/06 00:00:29 
(GAIN) / 
LOSS SETTLEMENT 
-1512074380.84 
-18,586.81 99,680,802.08 
1215428 


1232288166.38 


ci 


. i = 
“= i 


* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


PUBLIC TIME DEPOSIT 


MISSION AREA FED CR 


Ge Tey 7 2G OU Ne rT ¥ QUE SAN PRAWN @ I S°€ 0 
MR DANIEL DALY AY 5 = 5) 5° 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12:/01/05' ~ TO. -127/31,/05 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
19 07/16/06 12/31/05 INTR 3.800 
12/31/05 01/03/06 12/31/05 3.800 
459: 11/02/06 12/31/05 INTR 3.000 
12/31/05-01703/06 12/317:05 3.000 


448 7 


PREM / 


BOOK VALUE 
(DISC) 


PAGE: 6 


RUN: 01/04/06 00:00:29 


(INTEREST) 
AMORT/ (ACCRET) 


(GAIN) /LOSS 
SETTLEMENT 


Celel Yo / C6 OF UL NUT y, O F SAN BOR-AN © 2 S.c 0 


Mikes. DANIEL DALY a5) — 5 54.2 4 4 867 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
12/01/05 TO 12/31/05 RUN: 01/04/06 00:00:29 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
INTR 3.400 


-1,462.78 
( 2) 
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